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SUMMARY

The earlier work in the development of direct strong form collocation methods, such as the reproducing
kernel collocation method (RKCM), addressed the domain integration issue in the Galerkin type
meshfree method, such as the reproducing kernel particle method, but with increased computational
complexity because of taking higher order derivatives of the approximation functions and the need for
using a large number of collocation points for optimal convergence. In this work, we intend to address
the computational complexity in RKCM while achieving optimal convergence by introducing a gradient
reproduction kernel approximation. The proposed gradient RKCM reduces the order of differentiation to
the first order for solving second-order PDEs with strong form collocation. We also show that, different
from the typical strong form collocation method where a significantly large number of collocation
points than the number of source points is needed for optimal convergence, the same number of
collocation points and source points can be used in gradient RKCM. We also show that the same order
of convergence rates in the primary unknown and its first-order derivative is achieved, owing to the
imposition of gradient reproducing conditions. The numerical examples are given to verify the analytical
prediction. Copyright © 2012 John Wiley & Sons, Ltd.
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1. INTRODUCTION

In the past two decades, significant advancement has been achieved in the development of meshfree
methods for solving PDEs based on the Galerkin weak formulation. The approximation functions
with compact support such as moving least-squares (MLS) [1-3] and reproducing kernel (RK)
[4-6] functions are commonly adopted in Galerkin meshfree methods. With monomial reproducing
properties in compactly supported MLS and RK, algebraic convergence rates are obtained [7,8] and
the discrete systems are well-conditioned. Nonetheless, domain integration of the weak equation
adds substantial difficulties and complexities to the Galerkin meshfree methods [9-13].

On the other hand, meshfree methods formulated based on the strong form with direct collocation
have also been proposed [14-20]. This approach reduces the complexities associated with domain
integration and the imposition of boundary conditions. The radial basis functions (RBFs) [21-24]
are commonly used in the strong form collocation method [15-17], generally called the radial basis
collocation method (RBCM). While the nonlocal RBFs with certain regularity offer exponential
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convergence in RBCM [25-27], the linear system of RBCM is typically ill-conditioned [28,29]. An
alternative approach is the employment of smooth approximation with compact support such as the
MLS or RK approximation in the strong form collocation method [14, 18, 19, 30, 31]. The
reproducing kernel collocation method (RKCM) offers a much better conditioned discrete system
than that of RBCM; nevertheless, it converges algebraically [30,31]. The work in [32] shows that
one can construct a localized RBF using a partition of unity function, such as the reproducing kernel
enhanced radial basis function, to yield a local approximation while maintaining the exponential
convergence in RBCM. This localized RBF, combined with the subdomain collocation method, has
been applied to problems with local features, such as problems with heterogeneity [33] or cracks
[34] that are difficult to be solved by RBCM.

It is noteworthy that higher order derivatives of the approximation functions are needed in
the strong form collocation method compared with the Galerkin method. While approximation
functions such as RK and MLS can be arbitrarily smooth, taking derivatives of these functions
is computationally costly, making RKCM less efficient. In particular, the high complexity in RKCM
is caused by taking derivatives of the moment matrix inversion in the multidimensional RK shape
functions (see the detailed complexity and error analysis of RKCM in [31] and [30], respectively).
Furthermore, for optimal convergence in RBCM and RKCM, using the number of collocation
points much larger than the number of source points is needed, and this adds additional compu-
tational effort [15,30]. Motivated by the above mentioned disadvantages in RKCM, a gradient RK
approximation is introduced in solving second-order PDEs with strong form collocation, termed
the gradient reproducing kernel collocation method (G-RKCM). The idea of gradient RK was first
introduced in the Galerkin weak form to achieve a synchronized convergence [35,36]. The gradient
RK approximation in [35,36] is formulated based on partition of nullity and derivative reproducing
conditions, where similar construction has also been introduced in the implicit gradient approxima-
tion for localization problems [37]. Different from [35-38] where the gradient RK approximation
is used as the enrichment of the standard RK approximation under Galerkin weak formulation, the
present approach introduces gradient RK as the ‘assumed strain’ field directly in the strong form.
The convergence properties of this G-RKCM approach will be derived, and the complexity of this
method in comparison with RKCM will also be analyzed in this paper.

The paper is organized as follows. Section 2 reviews the basic equations and the fundamental
properties of RK approximation and RKCM. In Section 3, the gradient RK approximation is intro-
duced, and its application to the strong form to construct G-RKCM discrete equations is presented in
Section 4. The error analysis of G-RKCM and the choice of collocation points are given in Section 5.
The complexities of G-RKCM and RKCM are compared in Section 6. The numerical examples are
given in Section 7 to demonstrate the effectiveness of the proposed method. The concluding remarks
of the proposed G-RKCM are presented in Section 8.

2. REVIEW OF REPRODUCING KERNEL COLLOCATION METHOD
Consider the following boundary value problem:

Lu=f inQ
Byu=h ondQy (1)
Bgu=g ondQy,

where Q2 is the problem domain, d2; is the Neumann boundary, €2, is the Dirichlet boundary,
02 = 02, U 0Qg, L is the differential operator in €2, and B;, and B, are the boundary operators
on 0€2; and 092, respectively. To solve (1) by strong form collocation, the reproducing kernel
approximation of u, denoted by v, is expressed as

Ny
u(x) & v(x) = Y ¥r(xay, )
I=1
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GRADIENT REPRODUCING KERNEL COLLOCATION METHOD 1383

where Nj is the number of source points, and W (x) is the reproducing kernel (RK) shape function
expressed as

Vr(x) =C(X:X—X7)@q (X—X7), 3)

where ¢, (x — x7) is the kernel function, and C (x; x — Xj) is the correction function

14
Cxx=—x1)= ) ba(®x=x1)% p=0
la|=0 “)

=:H"(x — x7)b(x).
Here we introduce the multi-index notation in d-dimension & = (a1, ®z,...,®), with the length
of o defined as || = Y0 oy, x* = x™ cxp? e xgd x4 = x]xgrexgd, (x—xp)* =

.....

bT(x) are the corresponding row vectors of {(x — x 1) }aj<p and {bg(X)}jy|<p» Tespectively. The
shape functions are required to satisfy p-th order reproducing conditions given as follows:

Z Ur(x)x§ =x°, o] < p. ()
I
The coefficients b(x) are obtained by satisfying (5), and it yields the following RK shape function:
Wy (x) = H (OM ™' (0H (x —x1) ¢4 (X — X7) (6)
and
Ny
M(x) = > Hx—x)H" (x—x1)pq (X —X7). @
I=1

Introducing RK approximation of u in (2) to the strong form in (1), and evaluating the differential
equation and boundary conditions at the collocation points p; € €2, q; € 025, and ry € 0Q,, we
have the following collocation equations:

Lv(p)) =f(p)) Ypre Q, £=1,---,N,
Byv(qe) =h(q)Vaqee 92, £=1,--- N, ®
Bv(ry) =g(ry) YreidQg, £=1,---,N,.

Collection of the collocation equations yields the following linear system:
Aa=h, ©)

where A = A ((L\Il)pz, BrY¥)gq,, (Bg\Il)re) andb=Db ((f)w» (h)q,, (g)rz) Y pe €2,q¢ €0y, and
ry € 02,. Note that the total number of collocation points N, + N, + N, is typically much larger
than the number of source points Ny for optimal convergence, and hence yields an over-determined
system in (9).

Remark 2.1

The collocation equations in (8) can be shown to be equivalent to the minimization of the
following least-squares functional with quadrature [15], that is, to seek solution u” € V = span
{Wyq,---, Wy, }, such that

E W) =inf E (v), (10)
veV
where
1 1
E(v) = —/ (Lv—H" (Lv—£)dQ + —/ Bpv—h)" (B,v—h)dl’
2 Ja 2 Jag,
1 (11)
T
+§/ (Bgv—g) (Bgv—g)dl
3
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1384 S.-W. CHI ET AL.

By choosing the quadrature points in (11) the same as the collocation points in (8) in solving (9) by
a weighted least-squares method, the equivalence between the solution by minimization of (11) and
the solution of (9) can be established; see [15] for details.

Remark 2.2
To keep the balance of errors in the domain and boundary terms in the least-squares functional, a
weighted least-squares functional has been proposed [15, 30]

Ev = [ av-0Tav-naa+ % [ @y-nT my-ndr
2 /s 2 Joa (12)
+%5 | (Bev—g)" (Bev—g)ar,

1ol

where the weights /o, = 1, /oy = kN, with k = 1 for Poisson problem and k¥ = max{A, it}
for elasticity for optimal convergence have been proposed. A set of equivalent collocation equations
can be obtained

Lv (pe) =1 (pe) Vpre Q, t=1,---,N,
Ve Bpv(qe) = Jarh(qe) Yqre 0Q,, €=1,---, N, (13)

[0y BV (ry) = Jogg(ry) Vrpe 0Qg, L=1,---,N,.

This RKCM converges in the following norm [30]:

lu—u’l| < € {lu=vlog + 1@ =Valose, + lu=Visag, ) (14)

—1
<Cka” ' ful, 1.

where C is a genetic constant and k is the overlapping number.

This result indicates that for RKCM to converge, the RK approximation of degree p > 2 needs to
be used.

3. GRADIENT REPRODUCING KERNEL APPROXIMATION

Strong form collocation for second-order differential equations requires taking second-order differ-
entiation on the RK shape functions of (6), which is time consuming, especially in calculating higher
order derivatives of M~ (x) at every evaluation point x. Motivated by the reproducing kernel approx-
imation to achieve synchronized convergence in RKPM [35,36], we consider the approximation of
u g for the strong form of second-order PDEs as follows:

Ng
ug~wg =y W(®a, (15)
I=1
where
WP (x) = CP (x;x —X1) 94 (x —X1) (16)

and = (B1, Ba. ... Ba) 1Bl = 2, Bi < lal.

Here the correction functions in (16) are constructed with monomial bases of degree ¢

q
CP(x;x—x7) = PE(x) (x—x7)*, ¢=0
|}=:o a7

= H' (x —x1)bﬁ (x).
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GRADIENT REPRODUCING KERNEL COLLOCATION METHOD 1385
The coefficients bg are obtained from the following gradient reproducing conditions:

N,
Y wixd =DPx, 0<lel<q. (18)
I=1

where DP = 981 /9P1x, 982 /9P2x, .. 9Pa /3Pa x ;. As shown in [6], Equation (18) is equivalent to

N.

®

Y W x—x)*= (D" DPH(0), (19)
I=1
where
B _ o! a—p
DPH(x) = T (20)
and
DPH(0) = a!8p,,. 1)
Substituting (16) and (17) into (19) gives rise to
Mx)b? (x) = (-1)*I DFH (0), (22)

where M(x) is the moment matrix given in (7). Consequently, the gradient RK shape functions are
obtained as

W (x) = (1) DPHT ()M~ (%) H (x —x1) 00 (X —X1). (23)

Uniqueness in Equation (22) requires that the kernel support to be large enough to ensure the nonsin-
gularity of the moment matrix M(x). This condition is identical to the requirement of kernel support
in the reproducing kernel approximation [4, 5]. For this reason, truncation of kernel support is nec-
essary in the discretization of nonconvex domain. It is noted that M(x) is the Gram matrix of basis
functions H (x — x;) with respect to ¢, (x — X7). The positivity of the kernel function ¢, (x — X7)
ensures the positive definiteness of M(x). In this work, ¢, (x —X;) is chosen to be the quintic
B-spline kernel function:

11 _ 952 | 8ls*  81s° < 1
20 2 + 4 4 > 0<s< 3>
17 | 155 _ 63s% | 13553  243s* | 81s° 1 2
(p(S)— E+T_T+T_T+T’ §§S<§, S_”X_XI“ (24)
a - = —
81 _ 8ls  81s> _ 81s3 | 81s* _ 81s° 2 - 1 a
-8 T 7t w0 3ss<b
0, s=1,

where s is the normalized nodal distance.

If equal order bases are used in the approximation of u and u g, the term M ™! (x) is identical in
all shape functions Wy and \111’3 . Furthermore, by comparing the shape function for u in (6) with the
shape functions for u g in (23), it appears that H™(0) in (6) is replaced by (—1)/2I DAHT (0) in (23),
leading to a significant time saving in computing \111'3 compared with a direct differentiation of Wy .

For the sake of simplicity but without loss of generality, we consider two-dimensional problems
in this study. The approximation of u , and u , denoted as follows will be used in the next sections,
and the simplified derivation of W7 and ‘IJ; is given in Appendix A.

Ns
U, AW, = Z\I/I(x)aI
I=1
2
. (25)
~ _ y
u, W, = W, (x)as
I=1
Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
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1386 S.-W. CHI ET AL.

Hence, the second-order derivatives of u is obtained by taking direct derivatives of w, and w,,
that is,

N,

Uyxx = Wy x = Z qJ}C,x (x)as
I=1
N, (26)
y
Uyy Wy, = Z \Illvy(x)al.
I=1

4. GRADIENT REPRODUCING KERNEL COLLOCATION METHOD

To introduce gradient RK approximation in the discretization of strong form, consider the following
boundary value problem:

L'uy+L?uy,=f inQ
Bju,+Bfu,=h ondQ, (27)
B,u=g on 082,
where L' and L? are the differential operators in €, B, and B} are the boundary operators on 92,
and By is the boundary operator on d$2¢. The explicit forms of the operators and vectors for Poisson
and elasticity problems in two dimensions are given in Table I.
The approximations of u, u y and u,,, are given as
urv=Y"la
Uy~ we=U"a (28)
uy, AW, = wla,
where W, W™, WY and a are the vector forms of {\III}IIV;, {lll}‘};v;l, {\IJ;}]IV;I and ay, respec-

tively. We define a least-squares functional associated with the boundary value problem in (27) with
approximations U & v, Uy X~ Wy, U, X~ Wy, as

E (V. Wx,Wy) = %/ﬂ (L'wy +L>w, — )" (L'w, + L*w, —f) dQ

+3 | (Blwe B, - h)" (Bywx +Biw, —h)dl' (29
h
+ (%g (Bgu—g)" (Byu—g)dr.
9y

Table I. Explicit forms of operators for the Poisson and elasticity problems in two dimensions.

Operator Poisson’s problem Elasticity problem
B d ad
L! K (A+2p) 57 Koy
dx 1.0 9
L dy K dx
B d d
L2 9 Ry Aax
> | na Q2w g
B! ) [ (A+2w)nx pny
h x L Any Uny
[ uny Any :|
B? n
h g | unx (A+2u)ny
1 0
Bg 1 0 1 }
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GRADIENT REPRODUCING KERNEL COLLOCATION METHOD 1387

Here the first term accounts for the least-squares residual of the differential equation in the domain,
and the second and third terms account for the least-squares residuals of the Neumann and Dirichlet
boundary conditions, respectively. Weights o, and o are considered in the least-squares residuals
for the boundary constraints. Substituting (28) into (29) and considering the stationary condition
lead to the variational discrete equation

SE = 5aT/ L' (L' a+ 1297 a— f) a0
Q
+8aT/ 12w (L' a+ 129 a ) d2
Q
T T
+ apsa’ /aszh B, ¥~ (B}L\le a+BIwY a—h) dr (30)
+och8aT/ B3 (B,w*"a+B}¥’ a—h)dr
aQ,

+ag5an B, W (Bg\I'Ta—g) dr.
Qg

Performing quadrature rules at the collocation points yields

Np
SE =8aT )y [L‘ (¥ 00) (L' poa+ L2 (o a—t (o)
(=1
12 (w7 o) (L' (poatL2w" (Pe)a—f(Pz))} w}

Nl{ T T T T
+8aTahZ[B}, (¥ @) (B (@a+B3w" (@)a-h(a)) G31)
=1

+B? (‘I'yT (qz))T (Bi‘l’xT (a)a+B3¥" (q)a—h (qe))} wy

Nr
+6aTay Y [Bg (¥7 @) (B¥" @)a- g((Ie))} wg =0,
=1

where {pﬁ, wl}}évjl, {qz, w%}évqu, and {rg, wz’}évzrl are the pairs of quadrature points and weights in
€2 and on 02, and 02, respectively.
We can rewrite (31) as

SE = 62T [AW! (A%a+ Ala—b') + A" W! (A'a+ A%a—b')

+op A3 W2 (A’a+A%a—b?) + apAt W2 (A’a+ A*a—b?)

" (32)
+ag AT W (A% - b?)
=da" [ATW (Aa—b)| =0,
where
Al + A2 b! w!
A=| Jay (A*+A%) |, b=| Jazb? |, W= W2 (33)
g A® Jagh? w?
Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
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1388 S.-W. CHI ET AL.

L'V (p1) L% (p1)
e 2
Al _ . (p2) , A2 _ ' (p2) (34)
LW (py,) L2¥”" (py,)
IyxT 20T T
B, v (q1) B, ¥ T(‘ll) B, ¥" (r))
B}~ B2W B, V" (rp)
A3 _ h . (q2) ’ A4 _ h . (‘IZ) , AS _ 4 ' (35)
B (av,) B (aw,) B ¥ (ry,)
f(p1) h(q1) g(ry)
b f(p2) b h(q2) b g(rz)
f(pw,) h(aw,) g(ry,)
w! w? w3
‘R]1 = . W2 = . W3 =
wllvp wlzvq w13Vr
From (32), the discrete weighted least-squares equation has the following form:
ATWAa=ATWb. (37)
Equation (37) is the weighted least-squares approximation of the linear system Aa = b, that is
Al +A2 b!
Jor (A3 +A%Y) Ja=| Jub? |. (38)
fag A’ [dgb?
A b

The submatrices in matrix A, and the vectors a and b for Poisson and elasticity problems are
summarized in Table II.

Table II. Submatrices in discrete equations for Poisson and elasticity problems.

Submatrix Poisson’s problem Elasticity problem
Al [ - (pl)] [ G209y ) mYY L, e ]
17 Jx | A, (D) 1Yy . ) |
- ¥ ¥ Z
A2 I:\I/y (PI)] /’L\IJJ’y (pr) A\IJJ’x (p1)
7 Ty 1wy . (pr) (A +2p) ‘I’ﬁ,y (pr)

(A'f'zll)\y); (q7) nx H‘IJ)JC (‘]I)”y ]

A3 U (qr)n
1 [¥5 @r)na] AW (qr) ny w3 (ar) nx
. y [ w¥ (qr)ny AU (qp)ny ]
A4, (W) (ar)ny] y y
L ¥y @)ny (A+20)¥5 (qr)ny |
[ vy (rp) 0
A3 Wy (rp)]
17 0 Uy (ry)
Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
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GRADIENT REPRODUCING KERNEL COLLOCATION METHOD 1389

5. CONVERGENCE STUDY
We first consider a two-dimensional Poisson boundary value problem (BVP) as a model problem

Uxy+Uyy=f In Q
u=g on 09, (39)
Vu-n=u,=h on 0J02.

As discussed in Section 4, the strong form collocation can be related to the least-squares functional
with quadrature. On the basis of the least-squares functional in (29) and considering the BVP in
(39), E-norm is defined as follows:

/
||v,wx,wy ”E = {H Wxx + Wyy ”ﬁgz +ap ||wn||g,aszh +0‘g||v||%,agg} (40)
where w, = wxny + wyny, and

Ns

V= Z Wrar, veV =span{¥;, Vs, - Wy}
I=1
Ng

wxzzll-'}“al, werxzspan{ 1, W, 1’{,8}
I=1

Ns
wy =Y War  wy €W, =span{w}, 9], ) | @1)
I1=1
Thus, we have

||” U Ux — Wy, Uy — Wy ”E = {wa,x T wyy — f“?m + oy [[wn _h”(Z),th

) 1/2
oty o - g3 a0,
< ” Wxx + Wy,y — fHOQ + Vo |wy — h||o,as2h

+ Vg v —¢gllose,
=FE| + E> + E;.

(42)

Here E is the error from domain, E5 is the error from the Neumann boundary, and E3 is the error
from Dirichlet boundary. The individual error norms are estimated as follows:
Ey = ” Wxx + Wyy — f”o,sz
= [wax +wyy —uxx —uyy|oq
< flwex —txxllog + [wyy =1y o0 (43)
S flwx —uxl o+ ” Wy —Uy H1sz

<Cia ! lwx —ux

log + Coa™" Jwy —uy,q

E> = o [wa —hllg g,
= Jap [lwy — ”n“O,BQh

- - 44)
< Cz/ay |lwy — U,x||1,sz + CaJap ”wy —Uy H 1.Q
< C3a_1 V& ”wx - u,x”o,sz + C4a—1 V&h ” Wy —Uy “()Q
Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
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E3 = Jog v _g”o,aszg

= Vg [v—ullosq,
Cs g [v—ul, g
Csa™' g v —ulloq -

We further introduce the following properties of the reproducing kernel approximation of degree p
in (5) and the gradient reproducing kernel approximation of degree ¢ in (18):

(45)

<
<

1

lu—vllpg <Ca?™ ul,11 0

llux— wx”o,sz < Cat |u|q+1,Q (46)

[y —wyloq < Ca?lulgriq-
As can be seen, £; and E, are associated with the gradient reproducing kernel approximation
(wy and wy) of the differential equation and the Neumann boundary condition, respectively. It
appears that the errors £ and E, are in balance without the weight in E5, thus the weight oy, is
unnecessary. The error term E73 is associated with the reproducing kernel approximation (v), and its

balance with the errors E; and E; requires the properties in (46). As such, the weights for imposition
of boundary conditions in G-RKCM are selected as shown below

Vo = 0(1),  Jog~ 0 (a?P71). 47)
Combining the properties in (46) and the weights in (47), we have
“M — U, U x — Wy, Uy — Wy ||E <a?" (Colulg+1,0 + Crolulp+1.0) - (48)

Assuming the discrete bilinear form associated with the minimization of E-norm in (42) is bounded
and coercive, by Lax-Milgram and Cea’s lemmas, there exists an optimal estimate

Hu—uh,u,x—uﬁc,u,y—u,};u < Cinf,ey ”u—v,u,x—wx,u,y—waE
E Wy €Wy
wy Wy (49)

<a?! (C11|M|q+1,sz + C12|u|p+1,9) .

Furthermore, considering the balance of errors in the E-norm, and the error properties in (43)—(45),
we have

h - h h _
[imi] gm0 @) fusil] o+ ey —ih] m0@) 0
Hu _uhHo,Q ~ O (a?), Hux —uﬁc 08 + Hu,y _u’};HO,Q ~ 0 (aCI). 51

For elasticity, similar procedures are followed to obtain
Ey < Cika " wy —uxlog + Coxa™" ||wy —u, ”0,9
Ez < Cska™ oy |wx —uxlloq + Cara™ Vo | wy —uy o q (52)
E3 < CSa_lvo‘g lv—ullyq,

where k = max {A, u}. For balance of errors between E;, E,, and E3, the following weights are
selected:

Vo~ 0(1),  Jag~ 0 (ka? P, (53)

Similar convergence properties to the Poisson problem as given in (48)—(51) can be obtained for
elasticity problems.

Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
DOI: 10.1002/nme
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Remark 5.1

The results in (49) indicate that the convergence of this method is only dependent on the polynomial
degree ¢ in the approximation of u , and u ,, and is independent of the polynomial degree p in the
approximation of u. Furthermore, g = 2 is needed for convergence.

Remark 5.2

The collocation points in the strong form collocation method play a similar role as the quadrature
points in the least-squares method as discussed in Section 3. For strong form collocation method
based on approximation for u, such as the RKCM [30-32], it requires second-order differentiation
of the approximation functions.

Typically, higher order differentiation in the approximation function requires higher order
quadrature rule for sufficient accuracy in the solution process. Taking RKCM for a Poisson problem
for example, we have

A
/Ade—/Ade S ChITINI T vl g (54)
Q Q

AN
In the above, f denotes numerical integration, . = 1/N., N and Ny are the numbers of collocation

points and source points in one dimension, respectively, and r is the parameter related to the accu-
racy of numerical integration method, for example, r = 1 for Trapezoidal rule. Here, Av =V - Vv
involves second-order differentiation of the approximation in v. For the proposed G-RKCM, Av is
replaced by V - [wy, w,], which requires only first-order differentiation of w, and w,, and we have

A
/v Jw, wy]dQ2 — / V- [wy, wy]dQ| < CAZFINI Y w17 o s (55)
Q Q
where w, = wynyx +wyny.
For RKCM, it requires /. 1N/ +3 = NZC+DNI+3 ~ o(1) for integration error to be under
control, and thus necessitates the use of more collocation points N, than source points Ng in the
collocation method, and that leads to an over-determined system in its collocation equations. For

the proposed G-RKCM, we need h FINT1 = NZC+DNT+1 » (1), and thus allows the use of
N, = Nj for sufficient accuracy as will be shown in the numerical examples.

6. COMPLEXITY ANALYSIS

In this section, we analyze the complexity of RKCM and the proposed G-RKCM. For complexity
comparison of RKCM and G-RKCM, consider the solution of the following Poisson problem:

—Au=f inQ
u=g oniQyg (56)
Up,=h onadQy,

where A = V-V and u,, = Vu-n. We consider the following two formulations in the approximations:

Ns Ns Ns
RKCM : u~v= Z Vy(X)ay, Ug Vg = Z VUyo(X)ar, Ugy X Vgq = Z Wy aa(X)ar
(57)

Ng Ny Ns

G—RKCM : u~v= Z Wy (X)ar, Ug ~ Wy = Z Vi (X)ar, Uga X Weg = Z V7 (Xay,
I=1 I=1 I=1

(58)

Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
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where o = 1,2, W (x) is the RK shape function of degree p, and W¢ is the gradient RK shape
function with degree ¢g. Consider a set of collocation points

N N
C= {{Pe}gﬁl Adety 2, ,{I‘e}évél}, P €Q, q € 0Qg, Ty € 02, (59)

Introducing RK approximation in (57) into the strong form (56), and enforcing the residual to be
zero at the collocation points to yield

Ns
—Y AV (p)ar=f (), peR, £=1,--,N, (60a)
I=1
Ns
Vg Y AV () ar = Jogg (q), Qe =1, N, (60b)
I=1

Ns
\/a_hz (V\I‘]l (rf) n (re)) ap = \/a_hh (rﬁ) , Ig € E)Qh’ = L, Ny (60C)
I=1

Note that for RKCM, the second-order derivative on the shape function AW; = Wy . + ¥y,
is needed in (60a), while for G-RKCM, this term is replaced by AW, = W7+ \If;y. Similarly
in (60c), VW, = [V} y, Vs y] for RKCM, while VW; = [W§, W] ] for G-RKCM. It is therefore
imperative to analyze the operating counts of Wy, Wy 4, and W§, o = 1,2 in the following. We
denote multiplication and division operations by M/D, and the addition and subtraction operations
by A/S. For RKCM, operation counts following [30] are:

v, | MD: S*+ 2k +1)S?+ S +1 o
Ty AlsS: S34+(k-2)S2+S5—1

w, | MD: 38+ (8k +4) 52 +35 +2 .
Lo\ A/S: 383+ (4k—5)S2+ S +1

v M/D: 6834 (20k +12) S?2 +6S + 4 63)

Laa) A/ 683+ (10k—11)S2+ S +12°

where S = (p + d)!/(p!d!), p is the reproducing degree of RK approximation, d is the space
dimension, and k is the kernel support overlapping number. For G-RKCM, the operating count for
W is the same as (61), and the operating counts for U7 and W7 , are

wo | M/D: S3+ 2k +1)S*+ 5 +1 64)
'l A/S: S3+(k—2)S?2+S—-1

o | M/D: 3834 8k +4)S?+35+2 65)
Lo\ A/S: 38534 (4k—5)S?2+S+1 °

where S = (¢ + d)!/(¢q'd!), and q is the reproducing degree of gradient RK approximation. Note
that the complexity of W7 is the same as that for Wy, and the complexity of W7 , is the same as that
for Wy 4, with p in S replaced by ¢ in S. The computational complexities of these shape functions
in two dimensions for p = ¢ = 2 are shown in Tables III and IV, respectively. The kernel support
overlapping number is based on normalized kernel support of k = 4§ in two dimensions.

The collocation equations in (60) lead to a linear system

Aa=b. (66)

Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
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Table III. Complexity comparison of shape function calculation in RKCM and G-RKCM in
two dimensions.

RKCM p=2 G-RKCM p=q=2
o M/D 1987 o M/D 1987
! A/S 1013 1 A/S 1013
o M/D 7724 we M/D 1987
Lo A/S 3931 1 A/S 1013
o M/D 19,048 o M/D 7724
loaa A/S 9558 Lo A/S 3991
Table IV. Complexity comparison of shape function calculation in RKCM and G-RKCM in
three dimensions.
RKCM p=2 G-RKCM p=q=2
v M/D 17,111 " M/D 17,111
1 A/S 8809 1 A/S 8809
v M/D 67,642 - M/D 17,111
Lo A/S 34,511 1 A/S 8809
v M/D 167,684 we M/D 67,642
Loa A/S 84,922 la A/S 34,511

In (66), the matrix A is with dimension N. x Ny, where N, = N, + N, + N, is the total number
of collocation points, Ny is the number of source points, N, = Ny for RKCM, while N. = N,
for G-RKCM. Thus, the solution time for solving the linear system (66) also favors G-RKCM in
addition to its simplicity in shape function calculations as discussed above. Furthermore, the com-
putation time in constructing the linear system in G-RKCM is also considerably less than that in
RKCl_\/I. For exam_ple, le_t 1\71,, Nq, and Nr be the counter parts of N, N4, and N, in G-RKCM,
and N. = N, + Ny + N, = N;. It can be shown that the construction times for the linear system
of (66) are

RKCM : N, (38,096N,, + 1987N, + 7724N,) (67)

G-RKCM : N (15,548N,, + 1987N, + 1987N,) . (68)

By considering the fact that N, + N, + N, = N, + N, + N, as discussed above, the CPU
advantage in G-RKCM is trivial.

7. NUMERICAL EXAMPLES

In the following numerical examples, both RK shape functions and gradient RK shape functions are
constructed with the quintic B-spline kernel function. For comparison, the solutions of the proposed
G-RKCM method are compared with analytical solutions and RKCM solutions. In the solution of
BVP, the boundary weights of \/aj = 1, /&g = Ny are used for RKCM following [15], while
Jor =1, Vg = ka?=P~1 are used for G-RKCM, with k = 1 for the Poisson problem and
k = max {A, u} for elasticity as discussed in Section 5. In the convergence plots of the numerical
examples, the numbers shown in the legends represent the rate of convergence of a given norm.

7.1. Approximation of a sine function

The RK shape functions and gradient RK shape functions are employed to approximate
sin(srx) sin(ry) and the associated derivative in the domain [0, 1] x [0, 1], respectively. The L,
error norms of the function approximation by RK shape function with p = 1 and p = 2 are shown

Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
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-2 06
0.8
25
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_a-12
oF 14
$u
o 18
;-r.a
= 2
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Iugmh
(a) (b)

Figure 1. Convergence of L» norms in approximating a sine function and its derivative.

in Figure 1(a) while the L, error norms of the approximation of sine function derivative with ¢ = 1
and ¢ = 2 are shown in Figure 1(b). The same number of collocation points as that of source points
is used in this study. The convergence rates are in agreement with the theoretical values.

7.2. Two-dimensional Poisson problem

Consider a two-dimensional Poisson problem as follows:

Au(x,y) = (x4 y?) ™ in Q= (0,1) x (0,1)

69
u(x,y) =e* ondQ. (©9)

The numbers of source points and collocation points employed for RKCM in the convergence study
are {10 x 10, 15 x 15,20 x 20,25 x 25,30 x 30} and {19 x 19,29 x 29,39 x 39,49 x 49, 59 x 59},
respectively, and the number of collocation points are the same as the number of source points
{10 x 10, 15 x 15,20 x 20, 25 x 25,30 x 30} for G-RKCM. Figure 2 compares L, norms of u and
U o obtained by the proposed G-RKCM with various degrees of bases, and RKCM with p = 2. As
predicted by the theory in Section 4, G-RKCM requires at least second-order bases in the gradient
RK approximation for convergence, similar to the convergence requirement for RKCM [30]. The
results also show that the rate of convergence in G-RKCM is determined by the degree of bases
in the gradient RK approximation (¢q), although higher degree of bases in the RK approximation
(p) improves the solution accuracy in u. It is also shown that the L, error norms of u and u o
have essentially the same convergence rates and are consistent with the error analysis results given
in Section 4. The CPU comparison for RKCM and G-RKCM shown in Figure 3 demonstrates the
effectiveness of the proposed G-RKCM.

AS———p a8 ® L 23
2 —#—G-RRCH p=l,g=l, -0.00 i 8 i # |
—#—G-RKCM p=1,q=2, 2.00 -
B G-RKCH p=2,q=1, -0.00 —#—G-RECM p=l,gel, -0.00
251 | —@—g-mreM pe2,qge2, 1.95 15 | —M—G-RNCH pul . qu2, 1.96
—o— =Y —B—G-RrcH p=2,q=1, -0.00
= 3 BROK - pei, 214 =, 2} |—6—Gc-mHcM p=2,q=2, 1.95
3 3.5 —&—BECH  p=2, 2.09
= 35 5 25
= =
g 4 g
=
45 a5
5 4
=35 ET] A3 12 EE " 435 14 1.3 12 EE E
log,qh log,, b
Figure 2. Convergence of L norms of u and u  in two-dimensional Poisson problem.
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2 25 3 a5
Ingm .Ns

Figure 3. CPU comparison of RKCM and G-RKCM.

7.3. Infinite long cylinder under internal pressure

1395

An infinite long elastic cylinder subjected to an internal pressure is depicted in Figure 4 , where a
plane strain condition in the out of plane direction is assumed. Because of symmetry, only a quarter
of the domain is modeled by G-RKCM as shown in Figure 5(a). The corresponding boundary value

problem is

Oij.j =0in Q

hi =—Pn; on I}
U, =0, hy =0on T,
hi =0 on I3
ur =0, hh =0on Ty ,

Inner radius: 4
Outer radius: 10
FP=100

Young's modulus E =3x%107
Poisson's ratio v =0.25

Figure 4. An infinite long cylinder subjected to an internal pressure.

I
(a) (b)

(70)

(71)

Figure 5. (a) Quarter model and (b) distribution of source points and collocation points for RKCM.
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where 0;; = Cjjriuk 1y and h; = oj;n ;. The analytical solutions to this problem are given by

Pa’r b?
Pa? b?
o) = (1 - r_z) (72)

Pa? b?
099(7)=m 1+r_2 ,

where P is the internal pressure, b and a are the outer and inner radii of the cylinder, respectively.
The distribution of source points and collocation points for RKCM is shown in Figure 5(b). Five
levels of discretization with source points {66,222, 469, 808, 1238} are employed in the convergence
study. The number of collocation points is approximately four times the source points for the RKCM
whereas the collocation points are the same as the source points for G-RKCM. As shown in Figure 6,
disregarding the degree of basis p, the G-RKCM with quadratic basis ¢ = 2 achieves the similar
rate of convergence as the RKCM with quadratic basis while it yields better accuracy than RKCM
in this problem. The errors in the G-RKCM with ¢ = 2 along the radial direction are also com-
pared with those in the RKCM in Figure 7. In general, the stress results obtained by G-RKCM are
less oscillatory in comparison with those by RKCM. The results also show that for G-RKCM, the
solution is predominated by the order of basis functions (¢) in the gradient RK shape functions, and
is nearly independent of the order of basis functions (p) in the RK shape functions. The condition
number of matrix A in G-RKCM (Equation (38)) is compared with those of corresponding matrices
in RKCM and RBCM in Figure 8, where in RBCM, the commonly used RBF of the following form
is adopted with a shape parameter ¢ = 3 in this problem:

D=

gr(x) = ((X —x1)° + cz)_ : (73)

As can be seen in Figure 8, the condition number of the linear system in G-RKCM is the smallest
among others and it grows with the lowest rate when the number of points increases.

7.4. Beam under shear load

Consider a plane-strain elastic cantilever beam subjected to a tip shear traction P shown in Figure 9.
The corresponding boundary value problem and boundary conditions are given as

0ij; =0,0<x<L, =D/2<y<D/2 (74)
35 45
-4 .—.—_"’/’./ 5 ./
45 -
= 30 55
F
2 4 S
= s
) s
5.5
—#— G-RKCH p=l, 0. = —#— G-RECM p=1,q=1,
—H— G-RHCH p=l,quZ, 223 85 —H— G-RKCH pml,quZ, 2.28
-6 —E—G-RECH p=2,g=1, 0.51 y —E—G-RECH p=2,q=1, 0.54
—&—G-RKCM p=2 ,q=2, 2.2§ —£—G-RECM p=2,qed, 2.26
—G—RRCH  pe2, 2.20 ; —§—BRCM  p=2, 2.0
%37 o6 05 04 03 o2 01 0 o 07 06 05 04 -03 02 01 0 01
1og b log, h
(a) (b)
Figure 6. Convergence of L norms of u and u ¢ in the cylinder problem.
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Figure 8. Condition numbers of discrete equations in G-RKCM, RKCM, and RBCM.
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Figure 9. Cantilever problem statement.
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(Datx=0, y=0, uy=u, =0
2)atx =0, y=+D/2, u; =0, h, =0

(Bonx =L, -D/2<y<D/2 by =0, hy =% (5 ~)?) 75)

@ onx=0, —Dt/2<y<0,0<y<D/2, hy=12BLy hzz—g—f;(%z— 2)
B)on0<x<L, y==£D/2, hy =h, =0.

The analytical solutions to the problem are
= 2
up (x,y) = —61%1 [(6L—3x)x +2+D) (yz_DT>]

; (76)
us (x,y) = % [(3L —x)x2+30y2 (L —x) + (4 +5) DTZX]
where ] = D3 /12, E=E/(1—v?),and b = v/ (1 —v).

Six levels of discretization are performed in the convergence study with source points {17x5, 25x
7,33 % 9,41 x 11,49 x 13,57 x 15}, and collocation points in both G-RKCM and RKCM are the
same as the source points in this problem. The L, norms of u and u , obtained by the proposed
G-RKCM with various degrees of bases are compared with those obtained by RKCM (p = 2) in
Figure 10. Again, almost independent of the degree of basis p, the G-RKCM with quadratic basis
q = 2 achieves the similar rate of convergence as the RKCM with quadratic basis. The comparison
of shear stress solutions along x = L /2 obtained by G-RKCM with ¢ = 2 and RKCM with p =2
is shown in Figure 11, where Ny = 25 x 7 is used. The results of shear stress obtained by G-RKCM
are less oscillatory compared with that obtained by RKCM.

1 0
¥ H_—.——_‘-——..___f___. . .__.’__.___.,————‘.’—_—_—_.
—#—G-RRCH pwl,.gel, 0.73
4 —#—G-FRCM p=l,gel, 0.72 e 2 —#—G-RECH p=l, qge2, 2.08
= —#—G-RKCM p=1,q=2, 2.08 = —H—G-RKCM p=2,q=1, 0.73
= —B—G-RECM p=2,q=1, 0.72 3 —E—G-RKCH p=2,q=2, 2.08
2 2 —8—G-RKCH p=2,gq=2, 2.08 =.U a —&—pHCeN  p=2, 2.117
= —O—RRCH  pe=2, 2.18 =1
E’l‘ -
= 24
%5 08 07 08 05 04 03 02 %9 w08 07 08 05 04 03 02
Iogm h Iag,"0 h
(a) (b)
Figure 10. Convergence of L, norms of u and u ¢ in cantilever problem.
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Figure 11. Comparison of shear stress along x = L /2 in cantilever problem.
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8. CONCLUSION

Although RKCM using direct RK approximation of strong form has shown an enhanced condition-
ing and sparsity in its discrete system compared with RBCM using radial basis approximation of
strong form, and it also resolved the domain integration issues in the weak form based Galerkin
meshfree method, the method suffers from the high level of complexity involved in computing the
second-order derivatives of RK shape functions and the need of using the number of collocation
points much larger than the number of source points for optimal convergence. To resolve these
issues, in this work we propose a G-RKCM by formulating the derivatives of RK shape functions
directly based on the partition of nullity and discrete derivative reproducing conditions to elim-
inate the need of taking second derivatives of the Gram matrix involved in RKCM for solving
second-order PDEs.

We also showed that in the proposed G-RKCM the number of collocation points needs not be
greater than that of source points required in RKCM. The error analysis showed that the rate of con-
vergence in G-RKCM is determined by the polynomial degree in the gradient RK approximation,
and is independent of the polynomial degree in the RK approximation. Furthermore, G-RKCM
yields the same convergence rates in L, norms of u and u . The complexity analysis provided
precious operating counts of both RKCM and G-RKCM and clearly demonstrated the significant
computational efficiency of G-RKCM over RKCM. The numerical results confirmed the analyti-
cal predictions, and showed that the proposed G-RKCM yields similar convergence property as the
RKCM in both L, norms of u and u 4, yet it is roughly 10 times computationally more efficient
than RKCM.

APPENDIX A

Consider the approximation of u , and u , in two dimensions as follows:

s

Il
Mz

Uy ~ Wy \IJ}C (x)as
I=1
. (A.1)
u, ~ Wy, = Z w7 (x)ay,
I=1
where
Pi(x)=C!(x;x—x X —X
1(%) ( 1) %a ( 1) (A2)

V(%) = C2 (X~ X1) g (X —X7)
For demonstration purpose, consider a case with linear bases ¢ = 1 in two dimensions:
C' (x:x = X1) = bjy(xX) + bi(x) (x —x1) + b, (x) (y —yr) ="H" (x—x/) b’ (x), =12,
(A3)

where the coefficients b,il a, (X) are determined by satisfying the partition of nullity and first-order

derivative reproducing conditions shown below:

N N, N,
Vi) =0, Y Wixr=1, Y ¥ix)y;=0 (A4)
I=1 I=1 I=1
N, N, N,
W (x) =0, Uy®)xr =0, Y W (x)yr =1 (A.5)
I=1 I=1 I=1
Copyright © 2012 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Engng 2013; 93:1381-1402
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From (A.4), multiplying (A.4a) by x and subtracting (A.4b) leads to

=

U7 (x) (x —x7) =—1. (A.6)

~
Il
—-

Similarly, multiplying (A.4a) by y and subtracting (A.4c) yields

Z

W) (v — 1) = 0. (A7)

I=1

Applying the same procedures to (A.5), we have

N,

ZS\IJ;(X) (x—x7)=0 (A.8)
I=1
Ns
Vi) (y—yr) =—1 (A9)
I=1

The first-order derivative reproducing conditions in (A.6) ~ (A.9) can be equivalently written as

Ny Ng Ny

Uix) =0, > @ E-x)=-1, Y ¥y -y)=0 (A.10)
I=1 I1=1 I=1
Ny Ny Ng

Wy (x) =0, i) (x—x7) =0, Y W) (y—yn)=-1 (A.11)
I=1 I=1 I=1

From which we can express the first-order derivative reproducing conditions (A.10) and (A.11) as

Ns

> Wi®H(x—x7) = —H,(0) (A.12)
I=1

Ns

> W ®H (x—x7) = —H,(0). (A.13)
=1

Substituting (A.2) and (A.3) into (A.12) and (A.13) gives rise to

M(x)b! (x) = —H_(0) (A.14)

M(x)b?(x) = —H,,, (0). (A.15)

where M(x) is the moment matrix given in (7). Consequently, the gradient RK shape functions are
obtained as

Wi (x) = —HL(OM ™ () H (x —X7) ¢q (X —X1)
(A.16)
W (x) = —H5 ()M~ (0)H (x —X1) ¢q (X —X71)
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