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ERROR ANALYSIS FOR MAPPED LEGENDRE SPECTRAL AND
PSEUDOSPECTRAL METHODS*
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Abstract. A general framework is introduced to analyze the approximation properties of
mapped Legendre polynomials and of interpolations based on mapped Legendre-Gauss—Lobatto
points. Optimal error estimates featuring explicit expressions on the mapping parameters for several
popular mappings are derived. These results not only play an important role in numerical analysis
of mapped Legendre spectral and pseudospectral methods for differential equations but also provide
quantitative criteria for the choice of parameters in these mappings.
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1. Introduction. In a spectral method, global polynomials are used as trial
functions to approximate solutions of partial differential equations (PDEs); if the un-
derlying solutions are smooth throughout the domain, the spectral method will pro-
vide very accurate approximations with significantly fewer degrees of freedom when
compared with finite difference or finite element methods (cf. [13, 8, 7]). However,
if the solutions of PDEs exhibit localized rapid variations such as spikes, sharp inter-
faces, or internal layers, standard spectral methods usually fail to produce accurate
approximations with a reasonable number of degrees of freedom, for the grid is fixed
in a standard spectral method and does not take into account the localized solution
behaviors. Thus, for problems with localized rapid variations, it is advisable to use a
grid adapted to the localized solution behaviors rather than a standard fixed grid.

However, unlike in a finite difference or finite element method, spectral methods
cannot gracefully handle an arbitrarily locally refined grid, for the spectral accuracy
will usually be lost due to the fact that the locally refined grid cannot, in general, be
“smoothly” mapped to the standard spectral grid. Thus the adaptivity for spectral
methods is best realized through a “smooth” map which transforms a function having
sharp interfaces in the physical domain to a slow varying function on the computa-
tional domain. Hence two questions need to be addressed: (i) what is the influence
of the mapping on the accuracy of the spectral methods? (ii) how do we adaptively
determine a suitable mapping? In this paper, we aim to provide a complete answer to
the first question, which is a first step toward a long-term goal of designing a robust
adaptive spectral method for solving PDEs.

In general, a coordinate transformation takes the form

(11) ng(yv )‘)7 ye [_171]7 AED}\?
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such that
(1.2) g (y; \) >0, g(£1,0) = +1, X € Dy,

where \ is a parameter vector and D), is the feasible domain of X, and ’ denotes the
derivative with respect to y so (1.1) maps the interval [—1, 1] univalently onto itself.
Without loss of generality, we assume that the mapping (1.1) is explicitly invertible
and denote

y=g '(z;\) =h(z;)), wye[-1,1, XD,

Several interesting mappings have been proposed and implemented in practice.
In particular, Kosloff and Tal-Ezer [20] introduced the one-parameter mapping

arcsin(Ay)

(1.3) x=g(y; \) = 0<A<l.

arcsinA

This mapping stretches the Chebyshev—-Gauss-Lobatto grid toward a uniform grid as
A — 17. Bayliss et al. [3] used a mapped Chebyshev method to treat the boundary
layer problem with the mapping

(1.4) x =g(y; \) = (4/7) arctan(tan(w(y — 1)/4)/\) + 1, A>0.

The mapping clusters more and more points near z = —1 (resp., x = 1) as A — 0t
(resp., as A — +00). Bayliss and Turkel [4] introduced a two-parameter mapping

(1.5) z=g(y; \) = Ao+ tan(a1(y — ao))/ A1, A1>0, —1<X <1,

where ap and ay are chosen to satisfy (1.2). Here, as A; increases, more and more
points are clustered near x = As. These mappings have been successfully used to
treat some practical problems with localized rapid variations. We note that in [1],
the authors used properties special to Chebyshev polynomials to derive some error
estimates on projection and interpolation errors of the mapped Chebyshev methods
with the mapping (1.3). However, as far as we know, there is neither a systematic
framework for analyzing the mapped spectral methods for solving PDEs nor a precise
rigorous analysis on how the mapping parameter(s) would affect the accuracy. For
example, there have been controversies as to whether A (with A close to 1) in [20]
would degrade the accuracy [20, 9, 1, 23].

The main purposes of this paper are: (i) to establish a general framework for
analyzing the mapped Legendre spectral methods as a first step toward an efficient
adaptive spectral method; (ii) to provide precise information on how the mapping
parameters affect the accuracy of the mapped spectral method.

For a given mapping, there are essentially two approaches to implement (and
analyze) a mapped spectral method. In the first approach, we use x = g(y; \) to
transform the original equation (with localized rapid variations in z) to a mapped
equation (with smooth behaviors in y), and then apply a standard spectral method
(in y) to the mapped equation (see, for instance, [14, 17]). The main advantage of this
approach is that standard spectral approximation results can be used for the analysis,
but its main disadvantage is that the mapped equation is usually very complicated
and its analysis is often cumbersome. In the second approach, we do not transform the
equation, but we approximate its solution using a new family of orthogonal functions
{pr(h(x; X))}, which are obtained by applying the mapping y = h(z; A) to classical
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orthogonal polynomials {pg(y)} (see, for instance, [6, 18, 16]) and which are suitable
for capturing the localized rapid variations in the solution of the given problem. The
analysis of this approach will require approximation results by using the new family of
orthogonal functions. The advantage of this approach is that once these approxima-
tion results are established, it can be directly (i.e., without using a transform) applied
to a large class of problems. We shall take the second approach and establish approx-
imation results for the mapped Legendre polynomials. We emphasize that the two
approaches will yield essentially the same approximate solutions (although the two
implementations can be quite different). Hence the dependence of the error estimates
on the mapping parameters established here for the second approach is essentially
valid for the first approach.

The remainder of the paper is organized as follows. In the next section, we
introduce the general framework for the mapped Legendre spectral and pseudospectral
approximations. In section 3, we apply our general results to the specific mappings
(1.3)—(1.5). In section 4, we consider the mapped Legendre approximations for a
model problem and present some illustrative numerical results. Some concluding
remarks are given in section 5.

2. The general framework. In this section, we introduce a general framework
for the error analysis of Legendre spectral methods using mapping (1.1) with (1.2).
We assume that for a certain positive integer r > 1,

(2.1) h(z; ) € C7((—-1,1)), X € Dj.

2.1. Preliminaries. We first introduce some notation. Let I = (—1,1), and let
x(z) > 0 be a given weight function on I. We define

Li([) = {v | v is measurable on I and [jv||, < oo},

equipped with the following inner product and norm:

(u,0)x = / w(@@)x@ds, vy = (0,0)%,

The weighted Sobolev spaces H)"(I) and Hy", (I) are defined as usual. The norm of
HY'(I) is defined as

m 3
[Vllm,x = <Z ||5’£v|i> :
k=0

In case x(x) = 1, we shall drop the subscript x in the notation for the sake of
simplicity.

Let w?(z) = (1 —x)*(1+2)” be the Jacobi weight function and N be the set of
all nonnegative integers. For any m € N, we define the nonuniformly weighted Hilbert
space

(2.2) A™I) = {v | 0%v € L2 (I), 0 < k <m}

equipped with the inner product, the seminorm, and the norm as follows:

m

1
(V) moa = > (08w, 08v) e, [vlm,a = 107 0]lwmm,  [[0llm.a = (v,0)2 4.
k=0
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For any real r > 0, we define the space A"(I) and its norm by space interpolation.
We shall use the expression A < B to mean that there exist a generic positive
constant ¢, independent of any function, /N, and the parameters of the mappings, such
that A < ¢B.
Let L;(y) be the Legendre polynomial of degree I, which is the eigenfunction of
the Sturm—Liouville problem

(2.3) 9y((1 = y*)dyv(y)) + po(y) =0,  yel,

with the corresponding eigenvalues p; = I(I+ 1), { =0,1,2,.... We have L;(£+1) =
(£1)! and the following recurrence relations:

20+1 l
. = — E——— _ >
(2.4) Liyi(y) 1 yLi(y) T lLl 1(y), [>1,
(2.5) (2l +1)Li(y) = Oy Lit1(y) — OyLi—1(y), [ >1.

The set of Legendre polynomials forms an L?(I)-orthogonal system, i.e.,

2

2. L) Lo (4)dy = Y610, ith = ———.
(2. J Ly =t with = g

For any v € L(I), we write
oo . ) A 1
v(y) = > ol(y), with @ = (L)
1=0

We have the following equivalence (see [17]):

(2.7) 10y ~ (Z uW%) o e AT(D).

l=r

We now recall some results on the Legendre spectral approximations. Let Py be
the set of all polynomials of degree less than or equal to N and P = {¢ € P :

¢(£1) = 0}. We define Py : L2(I) — Py the L?(I)-orthogonal projector by

(2.8) (Pyv—v,0) =0 V¢ € Py.
The following result was proved in [11] (see also [2, 15]).
LEMMA 2.1.
(2.9) 104 (Prv — v)Jwmne S N[00 0lorrs 0 < <, v AT(D).

We define the H!(I)-orthogonal projector ﬁz&z : HY(I) — Py by
(2.10) (Piv—v,¢)1=0 VYpePy
and the HE(I)-orthogonal projector Pa’ : HA(I) — P by

(2.11) (0,(Py v —v),0,0) =0 Vo€ PY.
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As two special cases of Theorem 3.1 and Theorem 3.4 in Guo and Wang [19], we have
the following lemma.

LEMMA 2.2. Ifve H'(I) and Ojv € L2, _, ,_,(I), then
(2.12) | Phov — vl S N0 vl pr-1r-1, 0<p <1<
If ve HY(I) and pv € L2, .. (I), then
(2.13) 1A 0 = vlly S N# T 0 v)lyroromr, 0<p <1<,
Next, let (n,j, 0 < j < N, be the Legendre-Gauss—Lobatto (LGL) points, which

are the zeros of (1 — yg)ayLN(y). We assume that they are arranged in ascending
order. There exists a unique set of Christoffel numbers {wy ;} such that

N
(2.14) / ¢(W)dy = ¢((nj)wn; Vb EPano1.
I
7=0
In fact, we have
(2.15)

VI o2 (Inlea)) " 1<j<N-1
wN,O—WN,N—N(N+1)7 wN,.]_N(N+1) N\CN,j > =)= .
We define the discrete inner product and discrete norm as

N 1
ZU v wng,  vllv = (v,v)R-
7=0

Note that we have (see, for instance, formula (21.8) of Bernardi and Maday [5])

(2.16) ol < llélly < V2+ Nl V¢ e Pa.

On the other hand, we also have (see Theorem 4.9 of Guo and Wang [15])
(2.17) lolly < lloll + N=Hyvllurs Vo € Hy (D).

2.2. Mapped Legendre orthogonal approximations. For a given mapping
y = h(z; \), we define the mapped Legendre polynomials by

(2.18) LY (@) = Liy) = Li(h(z; X)), 1=0,1,2,....
Due to h(£1;X) = £1, we have [,l(k)(jzl) = (£1)!. We denote the weight function

(2.19) wx(x) =N (2;A) =

gy A

Thanks to (2.5), we have the recurrence relation

(2.20) 2+ Dn (@)L (@) = 0L (0) — 0L, (2), 1> 1.
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By virtue of (2.6), the set {El()\)}?io forms a complete orthogonal system in L2, (I),
and consequently, for any v € L? ,(I), we can write

= 1
(2.21) w@) =0V eMN (@),  with oY) = %(v,cl(”)w
=0

A

Moreover, El()‘) is the eigenfunction of the Sturm-Liouville problem
w (2)0: (@3 ()0, L1 (2)) + mlyV(x) =0, z €,
with @y (z) = (1—h2(2; A))wy  (x). This implies that {amﬁl()‘)}fil forms an orthogonal

system in L2 (1), ie.,

(2.22) /amﬁl()‘)(x)(?xﬁg\)(x)da(x)dx = WwYi01.m-
I

We now consider error estimates for approximations using the orthogonal system
{[,l(’\)}fio. For A € Dy, weset Vy \ = span{ﬁ(())‘), Egk), . ,LS\?)}. Let Pyx: L2 (I) —
Vn,a be the L2 (I)-orthogonal projector defined by

(2.23) (PNAU—0,0)w, =0 Vo € Vi oa.
For clarity, the following notation will be used in what follows:
(2.24) WA(y) =vog(y; ) = v(z), ®a(y) =dog(y;A) = ¢(x), z,yel, Ae Dy
For A € Dy and r € N, we define
(2.25) ANI) ={v e L, (1) | vlag = (1 = y*) 20, Vall < o0, y = h(z;0)}
and

(226)  By(I) ={ve L2 (1) | lolsy = (1 = 4*)= WAl < 00, y = hz; M)}

The following is a fundamental result for the mapped Legendre spectral approxi-
mations.
THEOREM 2.1. For any v € A5(I), A € Dy, and r > 1,

(2.27) 102 (P av = v) oy + N[[Pyav = vllwy, S N [0]ag
Moreover, forr > 1,

(2.28) |Pyvav(£1l) —o(£1)] S N v

AL

Proof. For v € L2 (I), we have Vy € L*(I), so we can write
(2:29) o) = YoV (@) = 3 VIV Lily) = Vaw)

with

R 1 1 ~
(2.30) oV = %@,ﬁ}”)m = (VL) = v,
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Let Py and P be the projectors defined in (2.8) and (2.23). We derive from
(2.30) and Lemma 2.1 with g = 0 that

sapy  IPvav—vlE = 30 @Y= 30 (G = 1Py - Wl
(~ ) I=N+1 I=N+1

SNZ(1— )5 oVAll2 = N2 Jof2, .

On the other hand, since {9, L} is L?
and Lemma 2.1 with y = 1 that

(I)-orthogonal, we derive from (2.22), (2.30),

w1

oo
102 (P xv = v)|[2, = Z pon(0)? = 3 (V)2

I=N+1 I=N+1
=10y (Pn VA = Va1 S N2(1_")|v|§1;-

Next, since |£{M (£1)] = 1, we derive from (2.7), (2.29), and (2.30) that

=

LCRCOEIDY |ﬁ“>|scN,,«< S UGy l)

I=N+1 I=N+1
S One IO Vallrr S Cnprlvlag,

where for r > 1,

) 3 00
CN,T‘ _ ( Z ,u'l_r’n_1> S/( Z ler)
I=N+1 I=N+1

o 3
S / 1,172rdx 5 ler'
N
The proof is complete. ]

When analyzing mapped Legendre spectral methods for numerical solutions of
PDEs, we often need to consider the H} (I)-orthogonal projection PN x i HL (1) —
Vn,» defined by

=

(PN v =0, 0) 1w, =0 Vo € Vna.
THEOREM 2.2. For any v € H}, (I)NBY(I), A € Dy, and r > 1,
(2.32) 1P v = v, S (dr+ DN [o]gy,

where dy 1 = max, ¢ |wa(2)].
Proof. By (2.19) and (2.24),

oy 16 = @@ =@ (1) ar+ @) - Vi)
< (dx1+ 1?2\ — Vi3

Next, we take ¢(z) = @, (y) = PLVa(y) in (2.33), where P} is defined in (2.10), and
we obtain from the projection theorem and Lemma 2.2 that

1P v = vl = inf (¢ = v]l1w, < (drs+ DIPYVA = Valh
’ PEVN, A

S (dag + N0y Vallwr—1e-1 S (dag + )N "ol O
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Next, we consider the bilinear form
afui) (u,v) = v1(0pu, Oz (vwy)) + v2(u, v)w,

(where v = (v1,10) and v; > 0,7 = 1,2) associated to the mapped Legendre spectral
approximation of the model elliptic equation

(2.34) — Vg + p2v = f, v(£1l) =0.
Due to the nonuniform weight function wy(z), the bilinear form a&’;) (u,v) is not sym-
metric. We first study its continuity and coercivity.

LEMMA 2.3. For any u,v € H} (I),

(2.35) al) (u,v) < vi(daz + Dl ollw, + vallullw 0]y,
where
(2.36) dy,2 = max |wy ' (2)dzwi (z)].

zel

For any v € Hj , (I),

1%
(2.37) al)(0,0) Zmifof} o, + (v2 = S dra) oI,
where
(2.38) dys = I;lglg({wxl(x)ﬁzw)\(x)}.

Proof. By the Cauchy inequality,

al) (u,v) < 11(Bau, 00w, + (Ot VIpwr )| + 2| (1, V), |
< vr(ful,wy [0]1,0, + mex w3 (@) Opwa (@) |[t] 1,0, [V]|on ) + vollttllwy (0]l
<wvidag + Duliw 0]1wx + v2lltllwy [0]lwy -

On the other hand,

o) (v,0) = ol + valol2, + 2 / B (02 () Dgtos () dc
(2.30) = o2, + vallollZ, — 7/ 2)0%0n (2)do

V1
> ol + (2= o )Pl 0
This lemma indicates that if vo > %d) 3, then |[||v|||1,w, = aL(L,A)(v v) is a norm
for the space Hj, (I).
Next, we set VY y = Hp,, (I) N Vy,x and define the orthogonal projector P]{;’O)\ :
H&,W)\ (I) - VJOV,A by

(2.40) al)(Pylv—v,0)=0 Vo€ W},.
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THEOREM 2.3. If vy > %-dy 3, then for any v € Hy,, (I) N By(I), A € Dy, and
r>1,

1 1 i —r
(2.41) 1PN = Vlllwy S 8 (dag + 1) (da2 +1)2 + v NN o[ r,

where dy ;,1 = 1,2,3, are the same as before.
Proof. By the projection theorem, (2.33), and (2.35),

1,0 .
NAY TUlLwy — - iwx
1Py o —ollI} inf /¢ — vl
NA
(2.42) <vi(da2 +1)|6 —Vll1wy + 12l —vllZ,

<vi(dyg+ 1D2(dye + 1)[|@x — Vil12 + 1a]|@x — V3|2

Let ]3]{,’0 be the H{(I)-orthogonal projection as in Lemma 2.2. Hence, by taking
o(x) = Dr(y) = P]{,’OVA(y) in (2.42), where PJ{,’O is defined in (2.11), we can obtain
the desired result thanks to Lemma 2.2. O

2.3. Mapped Legendre pseudospectral approximations. In this subsec-
tion, we consider the interpolation operator based on the mapped Legendre-Gauss—
Lobatto (MLGL) points.

Let {¢w,; };-V:O and {wn; };V:O be the LGL points and weights. The MLGL points
and weights are defined by

(2.43) €)= g(Cngi N, Wi =wny, 0<j <N, AeD.

It is clear that 51(\;\)0 = —1 and fz(v,N =1, and thanks to (2.14),

at) [ oehon(ede = [ olotuin dy—z¢§ W Ve Vanin

Let the discrete inner product and discrete norm be defined as

N

by by A i
(U, 0)or v = D ul€QDVER)WN) ollunn = (v,0)2 -
=0

We have from (2.16) that

(2.45) 6llon < Wollon < (24 3) Tollon V6 € Vin

Let Zn av be the interpolation of v(z) in Vy x at points 55\?3 We first establish
a result on the stability of Zy x.
LEMMA 2.4. For any v e L2 (I) N H} (I) and X € Dj,

(2.46) IZnavllox S Nollox + N7Ho(D)] + [o(=1)] + [0]1,6,)-
Proof. By (2.15), (2.43), and (2.45),

N—-1
2 2 2
1Znaoll2, < IZvavl2, v = S NNED 1)(71 (-1 )+ ; v (EQ)w

(2.47) No1

(@ (=1) +0*(1) + > Vi(Cnj)wns-
j=1

- 2
 N(N+1)
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Thanks to (2.17), we have from (2.24) that
N-1

V(v )wng < VAl SIVAIZ + N 7210, Val2ia
(2.48) =
SvllZ, + N2 ol2 g, -

This completes the proof. ]

Remark 2.1. For the treatment of nonlinear problems, we often need to estimate
the terms such as Zy ¢ with ¢ € V|, M > N. By the formula (5.9) in [5], we have
the following inverse inequality:

(249)  |8las = ®alin < VENI|®A] = VIN|6lluy V6 € Via,
So we obtain from (2.46) that for any ¢ € VJ(\)LA and ¢ € Vg s

(2.50) Zw 6l S 16lor + N1y £ (14 37 )19l
On the other hand, by (2.45),
(&, V)wn N | = [(ZN A, INAY)won M| S NIN Al NI TN AV [lon v

(2.51) < (24 3 ) IZwrdlln 1T a¥
< (143 (1 ) 16l I

The following is the main result on the MLGL interpolation.
THEOREM 2.4. For any v € A5(I), A € Dy, and r > 1,

(2.52) 102 (Zn 20 = v)llay + NIZnav = vllwy SN |v]a
Proof. By (2.27), (2.28), and (2.46),

1Zn v =Pnavlwy = 1Zna(Prav = v)lw,
S IIPNav = vllwy + N7H(|Pypo(1) — (1))
+ [Pyav(=1) =v(=1)] + [0z (Pnav — v)llz,)
SN vlay.
Due to (2.49), we obtain from (2.53) that
|Zn v — Pyt S NI|Znav — Pyavllw, S N1*T|U|A;.

(2.53)

~

We then derive from (2.27) that
IZnav =016y + NI Znav = vllwy, < 1Znav = Pyavlie, + NZnav — Prvavllw,

+ N|Pyv = vlloy SN vayp. O

+ [Py v —v

Remark 2.2. As a direct consequence, we can estimate the difference between the
continuous and discrete inner products. In fact, we deduce from (2.27), (2.44), (2.45),
and (2.52) that for any v € A{(I) and ¢ € Yy, with r > 1 and A € Dy,

(v, @)un — (v, D)us,N]
< (v, @)uy = (PN-1,a0,V)un | + [(PN=120, ®)wn, N — (ZN,AV, @)y N
< N Pn-120 = vl [Bllwy + 1PN-1,230 = INaV[|lwy, N |]|wy, v
S N7 ] ag[[Bl]ws -

(2.54)
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3. The upper bounds of |v|a7 and |v|p7. In this section, we provide upper
bounds of |v| a7 and |v|p; in terms of derivatives of v(z) for the mappings (1.3)-(1.5).
We also derive explicit bounds on the positive constants dy; (i = 1,2,3) defined in
the previous section. These bounds provide, in particular, explicit information on how
the mapping parameters affect the accuracy of the mapped Legendre approximation.

3.1. The mapping (1.3). In this case, we have Dy = (0,1). The inverse of the
mapping (1.3) is

(3.1) y=h(z; ) = sm(}\ax)’ a=arcsin, A€ (0,1).

Moreover,

(32) (@)=Y =S eos(ar) = (1) = LV/T- 22
. w(@) = -~ = + cos(ax a =3 y2.

Since a — A as A — 0, % is uniformly bounded for A € (0, 1). For clarity, let Q;(y; \)
be a polynomial of degree [ with respect to y. Then for any integer k > 1,

k—1

L - 1\V 1 —j—1
Zy’“iZ(k] 1) <(17Ay)*§)( )((1+/\y)7i>(k )
j:O
(33) Z 1 - Ay)féfj(l 4 /\y)%Jrjfk:
= (1—A%?) ijEk ) 4 M)

= (1-\%y?)2 ka—l(y’ A,
where Ef()\) is a constant in terms of j, k, and A. By direct calculations,

dx

OValy) = Oevlw) 5 = (1 - N22) 72 Qo(y; Ndsv(a),
OA) = o) () + Bt )j :
(3.4) = (1= 2") 7' Qoly: NAZu(w) + (1= Ny*) "2 Qu(y: \)dov(),
X X X 31’
oA = 0ot () + 30 o 0 D) 55

= (1= A%%) 72 Qoly; NI3u(x) + (1 = Ny?) 2Qu(y; \)Zv(x)
+ (1 =A%) "2 Qa(y; M) v(@).
Thus an induction argument leads to

k
(35) akv}\ Z )\2 2 ka,J(y,)\)ﬁiv(w), k > 13

Jj=1

where Q;(y; ) (0 <1 < k) are uniformly bounded for all y € I and A € (0,1). Then,
Ay, we derive from (3.5) that for r > 1,

3.6) [l =lopValZ-- S Z/ = NPT (1 = y?) (0hv(2)) wa (@) da,
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where y = g(x; ) € 1. Since 1 —y? < 1—X?y? and AQ(I) = L2, (I), we conclude that
(3.7) [olag £ (1 =222 o]l rwy, 720, A€ (0,1).

Similarly, we derive from by the definition of B} (I) that

(3.8) ol £ (1= A) "2 ullpws, 721, A€ (0,1).

A

Next, we derive from (3.1) and (3.2) that the values of dy;,1 <14 < 3, in (2.32),
(2.35), and (2.38) are

CL)\ d __a2
Vi—az M

In summary, we have proved the following results.
COROLLARY 3.1. For any v € HJ, (I), A€ (0,1), and r > 1,

a
(3.9) dyy = N dyo =

(310)  [0:(Prav = o)y + NPxav = ol € (1= V) EN ol
(3.11) 1PN p0 = 0lliwy S (1= A2) 72N vy

and forr > 1,

(3.12) 102 (Znvav = v)llay + NZna0 = vy S (1 =N 272N 0]

Ifvi,vy >0 and v € Hy, (I) NV H] (I) with r > 1, then

i _1 % — _r —r
(313)  [I1PyA0 = vlliwy S 07 (1= X)7T s NTH(L = A TEN 0]l

~

Remark 3.1. For A =0, (1.3) becomes the identity map. So we obtain the same
results as in the standard Legendre case, i.e.,

T . 7‘;1
olag SN =2*)2050], folsy SO —2?) 7 00l A—0.

Remark 3.2. For A =1, (1.3) becomes y = sin(wz/2). This mapping has singu-
larities at x = %1, and therefore, (3.7)—(3.8) are no longer valid. However, we find
from (3.1), (3.2), and (3.6) that

vlag S (Z/,(l - yQ)jT(aiv(x))QwA(x)dx>

< (Z / (1- x2>“+%<a;‘v<x>>2dx>

This implies that |v|4r is bounded if v € H"(I) and for some o < 1,

1
2

(3.14) (1- x2)j*’°+%(8gv(z))2 < ﬁ as  Jz|—1, 1<j<r
— X [oa

In particular, one can verify that (3.14) is satisfied if

(3.15) dlv(£1) =0, 1<j<r—2,veH ().
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Indeed, by the Hardy’s inequality (see [12]), we have that for a < 1,

/Iu2(a:)(1 )l < /Iu2(x)(1 )2y < /I(ﬁwu(m))2(1 _ a?)dg,

provided that u(+1) = 0 and the right-hand side of the inequality is finite. Using this
equality and the condition (3.15), we have for 1 < j <r —2,

J@v@y @ -apride s [@r v - oty
I I

I

Then, by the inequality (13.5) in [5], we have that for o > 1,

/ W2 (2)(1 - ) 2dr < / (@u())? + u(2))(1 — 2%)*de,
I I

which implies that

[P et tas 5 (@) + @ @) - ),

I I

A combination of the above estimates show that under the condition (3.15), we have
(3.16) [olag < (11 = %) 205 ol + (1~ 2%) 195 0l]).

Similar results can also be derived for |v| pr- The estimates indicate, in particular,
that, for the mapping (1.3) with A\ = 1, the convergence rate of the mapped Legendre
method is of order r if (3.15) is satisfied. In particular, only a second-order convergence
rate can be expected if the function does not vanish at the end-points.

Remark 3.3. If the parameter A was chosen as (cf. [1] and [10])

[Ine|
N

2 1
(3.17) A= A(N,e) = sech( ) - ~1- S9N for N> 1,

T /N { ¢ 1/N

where € is the desired accuracy, then we find from (3.7) and (3.8) that for any v €
HE, (1)
wx I

[olag ~ (IIne[)'"N"71, Julpg ~ (|Ine]) "N,
which, along with Corollary 3.1, implies that
1PNV = Vllwoy ~ [Inel "N [Py v = vll1wy ~ [Ine[TTN.

Thus a lower order (< r) of accuracy is expected by choosing (3.17), except when ¢
and N are such that € < exp(—yN), v > 0.

3.2. The mapping (1.4). In this case, Dy = {A | A > 0}, and (1.4) is

(3.18) y = h(z; \) = (4/7) arctan(A tan(w(x — 1)/4)) + 1, A >0,

_dy A
Tdr 14+ (W2 = Dsin(n(z —1)/4)

(3.19) wy(z)
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In particular, h(z; A) = x and wy(z) =1 for A = 1.
Let us denote

ATh o 0< A<, 1, 0< A<, A2 0< A<,
Cy = Ci = Cy =
A A>1, A2 A>1, 1, A>1

We have C1, Cy < 1 for A > 0, and by (3.19),

dzx

(3.20) ay (cos?(m(x — 1)/4) + A2 sin®(m(x — 1)/4))/A

= C\(Cy cos?(m(x — 1)/4) + Cysin®(m(z — 1)/4)).
We set
T, = span{cos(km(z — 1)/4), sin(kn(z —1)/4), 1 <k <I}, leN

For j > 1, we denote by T} ;(x) some functions in 7; with coefficients in terms of C
and Cy. Then, by (3.18) and (3.20),

d
0, Va(y) = amv(x)diy” = O\T.1(2)0p(2),

(@, Vay) de _

2 2

Hence, by an induction argument, we find that for & > 1,
k .
(3.21) BVia(y) = CX Z Ty, j(x)050(x),
j=1

where T}, j(z) (1 < j < k) are uniformly bounded for all x € I and A > 0. Let
(@) = wa@)(1 = 17)" = @)1 = W 0) (Swa@), ¢ €T, A>0).
By (3.18) and (3.20),

1—h(z; A 1+ h(z; A
lim & =\, lim M =21
r—1 1—2x r——1 1+2x
By virtue of (3.21) and the definitions of |v At and |v By, We derive that

(3.22) [olag S CXlloll, o0 Jolsg < CXloll, o0y A > 0.

wx
Next, we deduce from (3.18)—-(3.20) that the values of the constants dy ;, 1 < i <
3, are

/4|22 — 1| sin(7(x — 1)/2)] A2 — 1]
dyi =0, dyp= ) < )
cos?(m(x — 1)/4) + A2sin®(w(z — 1)/4) 4\
max{T (1 - A2),Sx(%0)} if 0<A<ep,
3.23 2
(3:23) T(1-2%) if e <A<,
d>\’3 - 72(A\%-1) .
X2 if 1 <A S €1,

max{ XD G (2)} i A e,
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/ V975 5 5223
where €p = 3 ,61:\/;720:m,and

2b(—202% + (3b — 2)z + 1)
8(1 —bz)? ’

Si(z) = with b=1— A2

The estimate on d 5 is derived using a simple inequality a? +b® > 2ab. The estimate
on dy 3 is nontrivial and its derivation is given in Appendix A.
In summary, we obtained the following approximation results for mapping (1.4).
COROLLARY 3.2. For any v € H(:(,r) (I), A€ (0,1), and r > 1,
A

(3.24) [0z (Pnav = v)|lay + N[IPyav — vlfwy £ CKNPTHUHW@,
and forr > 1,
(3.25) 02 (Zn v = v)llay + NIZnav — vy CKNI_THUHW@

while for any v € H;(r,l)(f) andr > 1,
N
(3.26) 1PN v = vllwy S CXTINTT 0], o
If, in addition, vy > %-dy 3 and v € Hy , (I), then
B2 (1P — ol S 0 (dan + Didra + D} +EENDNI o],
where dy ;,1=1,2,3 are given in (3.23).

3.3. The mapping (1.5). In this case, A = (A1, A2) and Dy = {(A1, A2) | A1 >
0, —1< Xy < 1}. The mapping (1.5) is explicitly invertible:

(3.28) y = h(z;\) = ap + arctan(A1 (z — A2))/a;.

The values of ag and a; are

(3.29) w=a() =T a0 = ath

where

(3.30) k1 = arctan(A (1 + A2)), ko = arctan(A1 (1 — A2)).

With the above choice, we find that

(3.31) 1<ap<1, O<a < g

The weight functions are

(3.32) wy(z) = % = T /\;(13: . _ (%)*1 _ %cos‘z(al(y —ap)),

(3.33) Oa(@) = a7 AT (k1 — g5 0) (k2 + g(2 \) (1 + ATz — A2)?),
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where g(z; \) = arctan(\ (z — A2)).
For simplicity, we rewrite (3.32) as

(3.34)
% _ al(A;:— 1) <(>\1 —1’_ 1)2 + (>\1>_\: 1)2 (.’IJ — /\2)2> = C)\(D1 + D2(l‘ _ )\2)2).

Since a; — A1 as Ay — 0, we have that for all A € Dy,
(3.35) Cyx S\ +1, 0<Cy',Dy,Dy< 1.

Let us denote by Q;(x — A2) a polynomial of degree | with respect to z — Ay with
coefficients in terms of Dy, Dy, and C;l. Then, by (3.28) and (3.34),

0, Va(y) = aw(m)% — C1Qs(x — A)By0(a),
RVa(y) = W?yg = C3(Qa(z — X2)02v(z) + Qs(x — X2)pv(z)).

Hence, by an induction argument, we find that for & > 1,

k
(3.36) EV(y) = CF )~ Quej(a — A2)dlv(2),

Jj=1
where Qg1j(x — X2) (1 < j < k) are uniformly bounded for all z € I and A € D,. Let
us denote
(3.37)

Sx(z;r) = (1 —y?)" = aifr (52 — arctan(Ay(z — )\2))>T(m + arctan(A (z — )\2))) .

We have Sy(z;r) <1, and

. ko —arctan(Ay(x — A2)) A1
lim = )
z—1 1—=x 1+ A%(l — Xo)?
. K1+ arctan(A\ (z — A2)) A1
lim = .
w1 1+ 14+ A2(1 4 Ag)?
Consequently,
(3.38)
lim Sy(z;r) = G5(1 —2%)" with G A
; = — W = .
oj—1 A AT a1+ A1 = )21+ A2(1+ A)?)
Next, let

(@) 1= wr(2)Sx(x;7) Swa(z), z €I, A€ Dy,

By the definition of |v

Ay and (3.35),

(3.39) [olay S M+ Dol oo0s 720, A€ Dy
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Similarly, we deduce that
(3.40) lvlpy < (A1 + 1)T||v||r7w<;71), r>1, A& D,.
Remark 3.4. We find from (3.28)—(3.30) and (3.32) that
ag — Ay, a1 — 1, h(x;\) -z, wi(z)—1, as A —0.
So we have the same estimate as for the standard Legendre case:
olag SN =2)2050l,  |olsy S 10 —2)" 9.

Remark 3.5. We observe from the derivation of (3.36) that if the function v
possesses certain special properties as specified below, more precise estimates can be
derived. For instance, if the rapid variational region of v(z) is contained in O (Ag) :=
(A2 — €, A2 + ¢) for some € > 0, we can assume

sup [0lv(z)| < 8(e)C; T, 0<j<r,
zel,

where I. = I'\ O.(\2), and §(¢) is a small positive number corresponding to . Then

[vlag S (8() +afAT (L4 M) ol ).
@ (0c(r2))
In particular, if
supp{dv(z)} C O.(A2) C [-1,1], 0<j<rm,

then we have

|v

ay S (@AM ol ).
© {7 (0c(A2))
The above analysis is also valid for |v|p;.
Next, we compute the values of dy ;,i = 1,2, 3. Using (3.28) and (3.32) yields

2)\2|.T — )\2|
3.41 dy1=a1 [, dyo= B
( ) Al al 1 > A2 1;1212{ 1 I )\%((L’ — )\2)2 >~
The derivation of dy 3 is a little complicated, so we defer it to Appendix B.

A combination of Theorems 2.1-2.4 and the above estimates leads to the following
approximation results.

COROLLARY 3.3. For anyv € H" ,,(I), A€ Dy, andr > 1,

@A

(3.42) 102(Pyv v = v)llay + N[[Prav = vlloy S x4+ 1N loll, oo
and forr > 1,
(3.43) [0:(Zn v = v)llay + NIZnav —vllwy S (A1 + 1)TN1_TI|U||r,w§'">’

while for any v € H" ,_,,(I) andr > 1,

@
(3.44) 1Pl = vl S o+ 17N ol .
If, in addition, vy > Zdy3 and v € H&M(I), then

(3:45)  [IPNS = vllln S 07F (dra + D(drz + 1)+ NTON ol o,

where dy ;,1=1,2,3, are given in (3.41).
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3.4. Some other mappings. We consider here several useful mappings which
do not quite fit into our framework.
Let us consider first the mapping

sinh(6s) N btanh(9(3 +1/2)) — tanh(6/2)

(3.46) C(s) = (1-0) sinh(0) 2tanh(6/2)

y S € [7170],

which was first introduced by Song and Haidvogel [26] as part of the so-called s-
coordinates in their ocean circulation model. The two parameters 0 < 6 < 20 and
0 < b <1 are used to fit the surface and bottom topography.

In order to apply our general framework, we set s = y—;l, x=2C(s)+1, \y =0,
and Ay = b in (3.46) to get

(3.47)
ye[-1,1, A1 >0, 0< A <1

+1,

Clearly, it maps the interval [—1, 1] univalently onto itself with g(£1; \) = £1, and it
is an identity mapping when Ay = 0. However, this mapping is not explicitly invertible.
For simplicity, we consider only the special case A\ = 0 and denote A := A;. In this
case, the weight function is

(3.48) wi(z) =

dx\—1 sinhA
(@) = = sech(My—1)/2) >0, zyel, A>0.

One can verify readily that

tanh\ < wy () < sinh A
S A W

zel, A>0.

To estimate the corresponding upper bounds of |v ar and v
we can follow the same procedure as for the mapping (1.3). Since

By (cf. section 2),

dFz 2 ()\)k {sinh(/\(y —1)/2) if k is even,

dyF ~ sinhA\2 cosh(A(y — 1)/2) if k is odd,
we find
d* _
5] £ Moty el As0, k21
dy*

As in the derivations of (3.4)—(3.6), we obtain that for any v € H[, (I),
(3.9 lag. folsg S A7 (cothAY ol
In view of the facts

cothh ~ A7t if A< 1, cothA~1 if A>>1,

we conclude that for small A, this mapping is close to the identity mapping, while for
large A, an extra factor A" appears in the error estimates.
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The mapping techniques have been successfully used in spectral methods to re-
solve boundary layers. For instance, the following mapping is used in [21] and [22]:

(3.50)
x = g(y;m) :flJram/y

1
(1 — 2)™dt, with oy, = 2// (1—y*)™dy, meN.
—-1 -1

Clearly, we have g(+1;m) = £1, and
(3.51) wm(z) =0, (1 —y*)™™, xyel

As m increases, more and more Gauss-type collocation points are clustered near the
end-points £1 so it is suitable for resolving very thin boundary layers. However, the
mapping is singular at the end-points, which implies in particular that dy ; = co. The
same is true for the iterated mappings introduced by Tang and Trummer [27],

(3.52) To =19, Ty, =sin (gﬂcm,1>7 m>1,

which are very effective mappings for problems with thin boundary layers. Hence
we cannot directly apply our general framework to these mappings. Although it is
possible to derive some special estimates as we did in Remark 3.2, the computations
would be very tedious. However, we shall consider in a forthcoming paper the mapped
Jacobi method in which we will be able to handle mappings with singularities at the
end-points.

4. The mapped Legendre methods for a model equation. To illustrate
how the results we developed in previous sections can be applied to analyze the
mapped Legendre spectral and pseudospectral methods for PDEs, we consider the
following model equation:

(4.1) { —c02u(z) +u(z) = f(z), wel,
u(£1) =0.

Let vy = ¢ and vp = 1 and wy (), a&)(g -) be the same as in section 2. A weighted
variational formulation for (4.1) is to find u € Hg,, (I) such that

(4.2) a&) (u,v) = (f,0)w, Yo € H&M (I).

It is clear from Lemma 2.3 that, if edy3 < 2 and f € L2 (I), (4.2) admits a unique
solution.

4.1. Error estimates. The mapped Legendre spectral approximation for (4.2)
is to find uy € VJOV’)\ such that

(4.3) al) (un,vn) = (f. 0N )wy Yun € VR

Let P]{,’g\ be the projector as in Theorem 2.3. Then, by (2.40), (4.2), and (4.3),

aSJ‘;)(u—uN,vN) zal(j;)(P]{,’E\u—uN,vN) =0 Yon EVR;,/\.

As a consequence of Theorem 2.3, we have the following theorem.
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THEOREM 4.1. Let u and uy be, respectively, the solutions of (4.2) and (4.3). If
edrs <2, ue Hy, (I)NB5(I), A€ Dy, and r > 1, then

(4.4) llw — unllltws S (€2 (dag +1)(daz +1)2 + N"HN|ulpy,

where dy ;,i=1,2,3, are the same as in Theorem 2.3. For the mappings (1.3)—(1.5),
the upper bound of |u By and the values of dx;,t =1,2,3, are given in section 3.

Unlike in the standard Legendre—Galerkin method, where the linear system can
be made sparse by choosing suitable basis functions [24], the linear system associated
to (4.3) is in general full (unless a very special mapping is used), and furthermore, it
is very costly to evaluate the entries of the linear system. Hence it is often convenient
to use the mapped Legendre collocation method: find uy € VR,’ A such that

(4.5) —ePun(EQ) +un(ER)) = FES),  1<j<N-1,

where {51(\?‘)7 ;-V:o are the mapped LGL points defined in (2.43). Taking the discrete
inner product of (4.5) with any vy € VJ 5, thanks to (2.44), we find that (4.5) is
equivalent to the following: find uy € VZO\L A such that

(4.6) e(Opun, s (WAvn)) + (un, U8 )y, 8 = (fioN)wa v Von € VRrs

We note that the linear system associated with the above formulation is full and ill
conditioned. However, as demonstrated in [24, 25], it can be efficiently solved by
using a preconditioned conjugate gradient—type iterative method with the standard
Legendre—Galerkin method for (4.1) as a preconditioner. Note that with the collo-
cation approach, there is no additional cost involved if the original PDE (4.1) has
variable coefficients.

THEOREM 4.2. Let u and un be, respectively, the solutions of (4.2) and (4.6). If
edrs <2, ue Hj,, (I)NB5(I), and f € A{(I),\ € Dy withr > 1 and s > 1, then

A7) = unllw, S (€2 (dag+ D(daz +1)2 + NN Julpy + N[ f|as,

where dy ;,1 = 1,2,3, are the same as in Theorem 2.3. For the mappings (1.3)~(1.5),
the upper bounds of |u flas and the values of dy;,i=1,2,3, are given in section

3.
Proof. Let Uy = Py\u and éy = Uy — uy. Then by (2.40), (4.2), and (4.6),

B>

€(0zén, Oz (wrAvN)) + (EN, UN)ws, N = (Un, UN)wy,N — (UN, UN)w,

(4.8) 0
+(f7 UN)UJA - (f, UN)L,JA,N V'UN € VN,)\'

Taking vy = éx in (4.8), we have from (2.45) that

a (e, én) < e(@ubn, u(wren)) + len?, n

< |(Un,en)won.N — (UNyeNDun | + |(f, €N)wn — (fséN)wy N |-

(4.9)

By Remark 2.3,

|(fﬂéN)wx - (fvéN)me| 5 N_S|f

A;\ éNHw; .
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Mapping (1.5) (\,=16,1,=0)
Sl oo o o o o o o oceeceommmmmmccssss s o o o o o se
Mapping (1.4) (A=10)

4f oo o o o o ©o ©o ©o O 0 0 O 0 OO0OCoCOTEImEE. -|

Mapping (1.4) (A=0.1)
s

w
g
g
B
Errors

Mapping (1.3) (A=0.99) 10° b

LGL nodes
¥

L L L L L L L L L L L o
-1 -08 -06 -04 -02 0 02 04 06 08 1 107

N
Coqy and &gy

Fic. 1. LGL vs. MLGL points. F1G. 2. Errors for mapping (1.3).

Moreover, by (2.44), (2.45), and Theorem 2.3,

|(UnseN)ws, N — (UNy eN)wy | < [(Un — Pifgl),\u,éN)m,N\ +|(Un — PJ{f’gl,,\U,éN)wJ
1,0 1,0 R
SNUN = PyZyzullwsllenlluon S UNUN = ullliwy + 11PxZ1 3w = wllLwn) 1en]lw,

S (e (daa + D(dag +1)2 + NNl pg|ewlfoy -

The desired results follow from the above estimates. 0

4.2. Numerical results. We now present some numerical results with emphasis
on how the accuracy depends on the choice of the parameters in the mappings (1.3)—
(1.5).

We first illustrate the effects of the parameters on the distributions of the MLGL
points. In Figure 1, we plot the LGL points vs. the MLGL points (N = 64) with
several typical parameters. It is clear that the mapping (1.3) stretches the grid evenly
as A — 1; the mapping (1.4) clusters the points to = —1 (resp., z = 1) for A < 1
(resp., A > 1); and the mapping (1.5) clusters the points to = Ay for Ay > 1.

Ezample 1. We consider (4.1) with the exact solution

e(IH0)/VE _ o—(4+0)/VE | 44
2IVE _e—2/VE 2

u\r) =

This solution exhibits a boundary layer of width O(y/¢) at z = —1.

We first take € = 0.1 so the solution is smoothly varying throughout the domain.
We use (4.5) with the mapping (1.3) and N = 100 to approximate (4.1). In Figure
2, we plot the maximum absolute errors between u and upy at the MLGL points
with A € [0.9,1]. We see that the error increases very quickly as A — 1, which is in
agreement with the theoretic analysis in Corollary 3.1 and Theorem 4.2. Hence it is
not advisable to use mapping (1.3) with X\ close to 1.

Next we take ¢ = 1078 so the solution has a thin boundary layer at z = —1, and
we use (4.5) with the mapping (1.4) and N = 100 to approximate (4.1). We plot in
Figure 3 the errors with A € [20,200]. The results indicate that the errors grow as A
increases, as predicted by Corollary 3.2 and Theorem 4.2.

Ezample 2. We take u(x) = tanh(az) with a = 150. This solution has a large
derivative at « = 0; see Figure 4. We use (4.5) with mapping (1.5) and N = 100. In
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Errors
u()

13 L L L L L L L L L L L L L L L L L
20 40 60 80 100 120 140 160 180 200 21 -08 -06 -04 -02 0 0.2 0.4 06 0.8 1

F1G. 3. Errors for mapping (1.4). F1c. 4. Solution in Ezample 2.

Errors
5

L L L L L L L L L L L L L L L
0 10 20 30 40 50 60 70 80 % 100 -0.2 -0.15 -0.1 -0.05 0 0.05 01 0.15 02
A
1 2

F1G. 5. Errors for mapping (1.5) with A = 0 and various A1 (left), and with A\1 = 51 and
various A2 (right).

Figure 5, we plot the maximum absolute errors at the MLGL points with Ao = 0 and
various A; (left panel) and with A; = 51 and different A2 (right panel). Note that the
accuracy is very sensitive to the choice of the parameter Ao, which should be at the
location of large variation, but less sensitive to the values of A1, which represents the
intensity of the mapping at z = Ay. Again, the numerical results are in agreement
with Corollary 3.3 and Theorem 4.2.

5. Concluding remarks. We presented a general framework for analyzing the
approximation properties of mapped Legendre polynomials and of interpolations based
on MLGL points and derived optimal error estimates for general mappings. More
precisely, we introduced a new family of orthogonal functions which are obtained by
applying the mapping to Legendre polynomials, and we analyzed various projection
and interpolation operators based on these mapped Legendre functions.

As an application of our general results, we considered the popular mappings
(1.3)—(1.5) introduced in [20, 3, 4] and derived error estimates featuring explicit ex-
pressions on the mapping parameters. We used a model equation to show that these
results not only play an important role in numerical analysis of mapped Legendre
spectral and pseudospectral methods for differential equations but also provide quan-
titative criteria for the choice of parameters in these mappings.

This paper is a first step toward a long-term goal of designing a robust adaptive
spectral method for solving PDEs.
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Appendix A. The derivation of dy 3 in (3.23). For A = 1, we have d 3 = 0.
We next consider A # 1. For simplicity, let z = sin?(7(x — 1)/4) and b = 1 — A%. By
(3.19) and a direct calculation, we find that

72b(—2b2% + (3b — 2)z + 1)

S)\(Z) = w;l(l‘)aiw)\(x) = 8(1 — bz)2

and

Si(2) = m2b(3b(b — 2)z + 5b — 2)

8(1—bz)3
Let us denote
o Bb-2  5\-3 VO7 -5 o P
07 T3hb—2) 31—y 0T 6 ' ' V3
We find that

if 0<A<ey or A>eq, then |z| <1

Hence

dy 3 = max Sx(z) = max{5x(0), Sx(20), Sx(1)}

z€[0,1]

max{T (1 - A2),Sx(20)} if 0<A<eo,

=(1-3) if eg< A<,
i it 1<A<en,
max{TOY Sy(2)}  if A> e

Appendix B. The derivation of dy 3 in (3.41). By (3.28), (3.32), and a
direct calculation, we find

o A2(3A2(x — Ag)2 — 1
Wa(a) i= oy )0fon () = 2P =R )

and
AN (2 — XN) (5 — 3N (2 — \g)?
595” )\(il') = ( (1 21\(%(56 )\12()2)3 2) )

Clearly, Wx(A2) = —2A%, and if @ is such that A} (z—X2)? = 2, we have Wy (z) = 2A%.
Hence

IA(BAZ (1 — \y)? — 1
Waldz) < Wi(EL) = (1(+ /\é(il - Al)2)2 |

A +£1—Xg] V2 3
2 1 2 2
§6/\1< )2) XL

1+ A2(£1 — A

IN

Therefore,

3
—2X2 < Wy(z) < ixi, zel.

This completes the proof. ]
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