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We propose a numerical Taylor’s Decomposition method to compute approximate eigenvalues
and eigenfunctions for regular Sturm-Liouville eigenvalue problem and nonlinear Euler buckling
problem very accurately for relatively large step sizes. For regular Sturm-Liouville problem, the
technique is illustrated with three examples and the numerical results show that the approximate
eigenvalues are obtained with high-order accuracy without using any correction, and they are
compared with the results of other methods. The numerical results of Euler Buckling problem are
compared with theoretical aspects, and it is seen that they agree with each other.

1. Introduction

We investigate the computation of eigenvalues of regular Sturm-Liouville eigenvalue
problems:

-y (x) +r(x)y(x) = Ay(x), 0<x<x<xy,

(1.1)
Yy(x0) = y(xn) =0,
where r(x) € CP*[xy, x,] and p, q € N and Euler Buckling problem:
y'+Asiny =0,
(1.2)

y'(©0)=0, y@)=0.

Regular Sturm-Liouville problems arise in many applications, and many methods are
available for their numerical solution Pryce [1].
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We also examine an elementary, classical problem buckling of an end-loaded rod
which possesses a completely soluble continuous model in the form of a nonlinear, second-
order boundary value problem as described in elsewhere [2-5]. An essential complete
analysis of this problem was provided by Euler [6]. For the nonlinear eigenvalue problem
(1.2), one may find that for small A the only solution is zero solution as in the linear case.
But as the eigenvalue .\ increases, it reaches a critical value A, at which a nonzero solution
appears, corresponding to buckling of the rod. For A > 1;, the nonlinear problem behaves
quite differently from the linear problem: for a range of values A; < 1 < A;, there is exactly
one nonzero solution of (1.2) for each A, and when A exceeds \,, a second nonzero solution
appears; similarly, there is a value A3 beyond which there are three nonzero solutions, and so
on. Namely, one may give inductively

0<A<a? only the trivial solution,
m% < A <47, one nontrivial solution, (1.3)

n*r? <A< (n+1)%7%, n nontrivial solutions,

as given by Stakgold [2]. This behavior is a simple example of the phenomenon of bifurcation
or branching; it occurs in many different areas of applied mathematics.

The method considered here is a Taylor decomposition which was used by Adiyaman
and Somali [7] for the solution of certain nonlinear problems. Like classical finite-difference
and finite-element methods, this high order method is best suited to the fundamental
eigenvalue and small eigenvalues.

In Section 2, the behavior of eigenvalues and corresponding eigenfunctions for regular
Sturm-Liouville problem is obtained by Taylor’s decomposition method, and convergence
of the method for regular Sturm-Liouville problem with constant function r(x) is given. We
establish a Lemma and a Theorem, and then we give an application of Taylor’s decomposition
method to the Euler Buckling problem in Section 3. The technique is illustrated with
three examples, and the numerical results of regular Sturm-Liouville problem are given
by comparing the results of other methods in Section 4. The numerical results of Euler
Buckling problem accompanying the theoretical results and the behavior of solution are
also discussed in Section 4. In the conclusion, we summarize the study and present our
suggestions regarding future work.

2. Application and Error Analysis of Taylor’s Decomposition Method
for Regular Sturm-Liouville Eigenvalue Problems

2.1. Application of Taylor’s Decomposition on Two Points for Regular
Sturm-Liouville Eigenvalue Problems

We consider the regular Sturm-Liouville eigenvalue problem (1.1) by introducing the new
depending variable y'(x) = z(x), (1.1) can be written as

Y'(x) = A(x)Y (x),
2.1)
CoY (x0) + C1Y (x,) =0,
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where

O 5 [0 o _[ro o _[oo .
(x) = [z(x)]’ (x) = |:r(x)—)L o]’ 0" [o 0]’ b [1 o]' 22)

From Ashyralyev and Sobolevskii [8], we will consider the application of Taylor’s decompo-
sition of function Y (x) on two points. We need to find Y (x) for any 1 < j < p and q. Using
the equation Y'(x) = A(x)Y (x), we get

YV (x) = Aj(x)Y (x), (2.3)
with
Ap(x) =1,
Ai(x) = A(x), (2.4)

Aj(x) = AL (x) + A (0AR), 2<j<p,

where [ is the 2 x 2 identity matrix. By using the structure of the matrix A(x), we obtain the
entries of the matrix of

(2.5)

A) = [a]’(m) (L x) aja x)]

ajen) (LX) aje2)(4;x)
as in the following formulas:

0aj-1(1,1)(4; x)

i +(r(x) =N ajoe2 L x) = aj1p1) (4 x),

ajan (4 x) =

0aj-102) (\; x)
B ve— +aja,) (A x), 2.6)

aja2) (L x) = ajeo) (L x),

a;2,2) L x) =

0a;j2)(L; x)

a;,1) (Lx) =~ ox

+aj102 A x),

for 2 < j < p, where

ao1,y (L x) =1, ajan(L;x) =0,
aop12)(A;x) =0, aja (L x) =1,
2.7)
aoe) (A x) =0, aien (L x) =r(x) -1,

ape2(L;x) =1, a2 (L x) =0.
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From the theorem given in Ashyralyev and Sobolevskii [8], we have the following
relation:

Y (xx) = Y (xp1) + ﬁ]aij (xi )W — Eq]ﬁij (xr_1) W

j=1 j=1
2.8
G Y
e IR SCUC SO
Y Xk
on the uniform grid
[x0,%n]y = {xk =x0+kh, k=0,1,...,n, nh=x,—-x0,n€ N}, (2.9)
where
_(pra-pricy ci<p
o)) T (2.10)
(p+q-7)lq! :
pi= l<j=<q

(p+a)4(q-j)"

Rewriting (2.8) by neglecting the last term, we obtain the single-step difference scheme of
(p + g)-order of accuracy for the approximate solution of problem (2.1):

Yie = Y1 + D ajAj(xi) Yeh! = Y i Aj(xk1) Y h = 0, (2.11)
j=1 j=1
where
Y, = [y k] 2.12)
Zk

is the approximate value of Y'(xy). For the simple computation, let p = g, then we have

<1 + ia]-Aj (xk)hf> Y = <1 + i(—nfajAj (xx_1) W > Yi1, (2.13)

j=1 j=1

where f; = (—1)fa]~. Letting M(xx) = (I + Z;’:lajA]-(xk)hJ‘) and N(xe1) = (I +
Z?zl (-1) ajAj(xk-1)), we write

Yie = M7 () N (x5-1) Yier. (2.14)
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Since the accuracy and convergence of the method not only depend on #, they also depend
on p, we can increase the order of accuracy by increasing p for fixed h. So h is chosen as length

of the whole interval as follows. Now, taking h = x,, — xg gives
Y1 = M (x2) N (x0) Yo,

and substituting into the boundary condition of (2.1), we get

(C1M™ ()N (x0) + Co ) Yo = 0.
To obtain a nontrivial solution Yy, we must have the following equation:

det(ClM‘l(xn)N(xo) + C0> = 0.
Defining

M(x,) = [mn mlz] , N (xo) = [n11 nlz] ,
Mmp1 My MNp1 M2
we have the following statement
MMy — Mty = 0.

Since

P P
1+ Z“jaj(l,l)()‘; X)W Zajaj(u)()t; xXn)W

M(x,) = ple j=1p )
Sajajon(Lx)h 1+ Yajajon(d;x.)h/
= j=1

P . ) P . )
1+ > (D ajajany(Gxoh  Dl(-1) ajaja(A; xo)h/
S (Vajajonxo)h 1+ > (1) ajajon (X xo)W
j=1 j=1

(2.15)

(2.16)

(2.17)

(2.18)

(2.19)

(2.20)
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using the entries myy, My, nip, and ny, of the above matrices and the properties of the entries
of Aj(x), we obtain (2.19) in terms of .A:

F(\) = mpnp — mppno
= 1+ D ajajpn (L xn)h > (D ajaj 2L x0)W
P < (2.21)

P . P
- <Za]-a]-_1(2,2)()t;xn)h]> <1 + Z( 1)701](1] 22) .)L xo)h >
j=1 j=1

Solving nonlinear equation F(A) = 0 by Newton’s method, we find the approximate
eigenvalues. This method appears to require a separate calculation for the eigenfunctions.

To find the corresponding eigenfunctions of the regular Sturm-Liouville eigenvalue
problem (2.1), we substitute the eigenvalue to (2.1) and we solve the obtained boundary
value problem by Taylor’s decomposition method on two points xx_; and xj with the uniform
grid [0,1], for p = g. Then, we get a homogeneous linear equation system of 2n equations
with 2n unknown zo, y1,21,Y2,22 ..., Yn-1, Zn-1, 2Zn Which are the approximated values of
y'(x0), y(x1), ¥ (x1), y(x2), Y (x2), . . ., Y (xn-1), ¥ (X0n-1), ¥ (x), respectively. Solving the 2nx2n
homogeneous system, we obtain approximate values of the eigenfunction and its derivative
of (1.1) at the point x = x.

2.2, Error Analysis for Regular Sturm-Liouville Problem When r(x) = ¢

In this section, we will show the convergence of the method for eigenfunctions with the
constant function r(x) = ¢ by obtaining approximate value of eigenfunction at the point
X € [xg,x,] of the problem (1.1). Without loss of generality, we may choose r(x) = 0, then
Aj(x) = Aj, that is, ajo2)(L; xn) = aje2)(L;0) = aje2 (). Using (2.6), we can find explicit
values of a;j(1,1), aj@22) as follows:

@) = (1),
@mje = (-1, 22)
@mjnan =0,

Mjne2 =0, j>0.
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This yields

Ip/2) o

Mmypy = 1+ Z (X2]'(—1)])L]h2],
j=1

Npp = My,
[(p-1)/2] o
myy = Z aj41 (1) VR, (2.23)
j=0

nip = —Mmiy,
mi1 = myy,

Moy = —Amyy.
Using (2.14) for k = 1, we have
Yi = M7 (X)N (x0) Yo, (2.24)

where Yy and Y; are the approximated values of Y(xp) and Y (x), respectively, with the
stepsize h = X — xq:

v 0 —2mpmy (2.25)
b det(M) —)t(mlz)2 + (77122)2 . .

The first component of the above vector (2.25) gives the approximate eigenfunction y;, and
the second component of the above vector (2.25) gives the derivative of the approximate
eigenfunction z; of the regular Sturm-Liouville problem (1.1) at X. Now, we will show that
y1 and z; converge to exact functions y(x) and y'(x), respectively, as p — oo.

Using the Stirling’s Formula n! = v/27xn®™1/2¢7" for a; in (2.10), we obtain

RSV (_1);11<F"_f/2>(p_j+l)/2<” - j/z)wz. (2.26)
T@p)tp- ) US| P
This gives
lim a; = (-1)/ 11 (2.27)

p— oo ]' 2]
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Thus,

lp/2] 0
) . S 1
plgr;omzz =p11_{1;o <l + E zxz,-(—l)’)dh2]> = E T (-1)/ AT %

j=1

(2.28)
. VA h> 1 h
= 1)1< = cos(V1)=.
g; 2 (2])1 ( ) 2
By using the same idea, we obtain
L(p-1)/2]
; gy 1 h
i = [ “WVara Vh5 ) = —gj =
Jim o = plgr;o< ]ZO (-1 azj Vb > obvi sm<\/1) 5 (2.29)
It follows from (2.28) and (2.29) that
lim det(M) = m2, + \m?2, = cos?(\/X)E + A(i sin(\/X)ﬁ>2 - 1. (2.30)
p—oo 22 12 2 \/.X 2

Hence, for r(x) = 0, the approximate eigenfunction of (1.1) to the corresponding eigenvalue
A converges to exact eigenfunction:

plill}oyl :2$%<cos<ﬁg)><sm<\[\g>> \/O,sm<\[(x x0)> (2.31)

Since we have z(x) = y'(x), the derivative of approximate eigenfunction of (1.1) to the
corresponding eigenvalue A converges to derivative of the exact solution:

pliirgozl i tZ(M) (( .)L) sin (\/X%) +cosz<\/Xg>> = zp cos<\/X(§—xo)>, (2.32)

where A = K272, k=1,2,....
This demonstration shows that approximate eigenfunction and eigenvalue converges
to exact one as p — oo for fixed step-size “h.”
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2.3. Taylor’s Decomposition Method to the Euler Buckling Problem

For convenience, we introduce the following notations as in (2.1) and Adiyaman and Somali

[7]:

(0)
Y(x) = [y (x)], F(Y(x)) = [ 1 v ’Z)],
z(x)

(0)
,Z
fr(v,2) (2.33)
Co= ot , G = 0 , AWz =2z f"(y,z) =-Asiny,
00 01
Thus, the Euler Buckling Problem (1.2) can be written in the form:
Y'(x)=F(Y(x)), 0<x<1,
(2.34)
CoY(0) +C1Y(1) =0,
Defining the following recurrence relations for j = 1,...,2p:
G-1 G-
: of; (y,z) .. Ofi (y.2) .
() _ i _ i — 2.35
fl (y,Z) z ay ASlny 62 , 1 1/2/ ( )
we obtain
(-1 (j-2)
. ,Z ,Z
YO (x) = [f 1(]_71) (v )] = [f 2(]_71) (v )] forj=2,...,2p+1. (2.36)
L w2l Lh (v2)

We first give the following lemma which defines f2(] Y (y, z) explicitly.

Lemma 2.1. For j =0,...,2p, let fz(j )(y,z) satisfy the recurrence relation (2.35) with fz(o)(y, z) =

—\Asiny. Then

m. lir2l )
2y, z) = DA N (1) * a1k (cos y)l_Zk (sin y)2k+1, (2.37)
i=0 k=0
where
(1, i=0, k=0,
(2k +2)aomij1 + (i + 1 = 2k) azm,ik
Dom+lik = 3 ; (2.38)
+(2m +1 - 2i)aomi-1 ks l<ism, O<ks<s,

0, else,

\
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form=0,...,p,and

m L+1)/2) _
f2(2m+1) (y,z) = ZA’”ZZ’””‘ZI Z (1)K a0 ik (cos y)Hl_Zk (sin y)Zk, (2.39)
i=0 k=0
where
1 i=0, k=0,
2k + 1) azm1,ik + (i — 2k) a2m+1,i k-1
A2m+2,ik = ; (2.40)
+(2m + 2 - 2i) azme1,i-1,k-1, 1<i<m, 0<k< 3
L0, else,

form=0,...,p-1

Proof. The proof follows induction argument based on (2.35). O

Theorem 2.2. If fl(j )(y,z) and 2(]' ) (y, z), are sufficiently smooth and satisfy (2.36), (2.37), and
(2.39) then the following relations hold: (a) it holds that

14 . . 14 .
yi=yo+ SB[ DA (41,0) - £ (10, 0)] = 2 <yo + B f) 1><y0,o>>,
j=1 j=1 (2.41)

4 G- -
SR 60,0 - £ (o, 0)] =0,
j=

for y1 = —yo, (b) it holds that

- (- G-1) & G-
SHEVE T w00) - £7 (00, 0)] = 23817 (v0,0),
j=1 j=1

(2.42)
P
i p(-1) G-1)
yi=yo+ 28|V A (1,0) - £ (v0,0)] = 0,
i1
fOT’ Y1 = Yo
Proof. Letj =2m+1form=0,...,p, then f*"*(y, z) becomes
(2m) (2m-1) ' i+l 2m—2i—1l(i+1)/2J m—k i+1-2k /. 2k
A2 =" (y2) = 32 D ()" Famik(cosy)” T (siny) ™,
i=0 k=0

(2.43)
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by Lemma 2.1. Since all terms of previous sum contain z, f2"(y,0) = f2"'(y,0) = 0 for
m=1,...,p, hence, we get the following equations:

p . .
vi=yo+ 2BV A w1,0) - A7 (v0,0)]
j=1
P . .
=yi=vo+ 25 [ 11,0 - A7 (10,0), (2.44)
j=1

4 i (-1 -1 4 -1 -1
2H VA @,0) - £ ><yo,o>]=zlﬂj[—f§] '(1,0) = £ (0, 0)].
j=1 =

Letting j =2m+2form =0,...,p — 1 and using (2.37), we get

m /2] .
f 0 2) = £ (y,2) = 20 Y () aaman i (cos y) T (siny) ™
i=0 k=0
(2.45)
Substituting the value z = 0 into (2.45), we obtain
2m+1 s i-2k 2k+1
£ (=y0,0) = 3" (<y0,0) = N1 3 (=1)" Kz (cos yo) ™ [ (sinyo) |
k=0
2m
=" (10,0),
(2.46)
which gives the following relations:
£ (=0,0) = =17 (0,0),
(2.47)

£ (=0,0) = £ (yo,0).
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Table 1: Corresponding to the initial values y1,0, 2,0, ¥3,0, and y4 for various A obtained from (2.54) and
(2.55).

A Y1,0 12,0 Y30 Y40
15 > 2 1.7471 — — —
45 > 4712 2.8578 1.0092 — —_
90 > 92 3.0718 2.3413 0.3236 —
160 > 162 3.1272 2.7999 2.0239 0.3771

Using (2.47) for y1 = —yo, we obtain the following relations:
S j (-1 (j-1)
yi-Yo+ DB [(—1) i 0) = £ (o 0)]
j=1

=0+ SH [ v 0) £ (0,0)]

j=1

(2.48)
o (D)
=2( yo+ 2 Bif) (0,0)
j=1
c (j-1) (j-1)
SHA w00) - 57 (w0, 0)] =0.
j=1
Similarly for 1 = yo using (2.47), we observe that
- j ¢G-D) (-1
yi=yo+ 2B DA (1,0) - A7 (w0,0)] =0,
j=1
(2.49)

P o . P )
SV A 0,0 £ (10,0)] = 238 (v0,0).
j=1 j=1

So, our assertions (a) and (b) are proved.
Again, we consider the application of Taylor’s decomposition method to (2.34) on two
points xi and xy_q:

Y- Y1 + Za,Y<7)h] Zﬂ Y hi = (2.50)

where Ylij ) is the approximate value of Ylij )(xk). For the computation of the eigenvalues of
(1.2), putting h = 1 and p = g, the approximation (2.50) gives

p , N .
Yi-Yo+ Y 1YY - Yy =0, (2.51)
= =1
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Table 2: Comparison of the first eigenvalue and solutions of Example 3.1 using Taylor’s decomposition
method, exact values, and Table 4 from [9], when n = 0.

Errors of Errors of Errors of

N HWSM FDM TDM . Tors Tors Tors
-3 -3 —4 -5
(h=1/16)  (h=1/16) (h(z 1 /1)6) (h(z 1 /1)6) (P(lp: 1 /)8) (%Epz 1/21)
0 0 0 0 0 0 0 0
0.0625 027521 0278599 0275999 0275899  1.54E —10 — —
0.125 054181 0541196 0541196 0541196 291E-10 1.13E-11 _
0.1875 078549 0785695 0785695 0785695 3.93E —10 — —
0.25 1.00482 1 1 1 445E-10 174E-11 6.87E-12
0.3125 117851 117588 117588 117588  437E—10 — —
0.375 131285 130656 130656 130656 3.61E—10 141E-11 _
04375 138376 138704 138704 138704  215E-10 _ —
05 141103 141421 141421 141421 222E-16 222616 0
0.5625 138376 138704 138704 138704  2.76E—-10 _ —
0.625 131285 130656 130656 130656 6.03E—10 235E—11 _
0.6875 117851 117588 117588 117588  9.63E 10 _ _
0.75 1.00482 1 1 1 133E-9  522E-11  2.06E-11
0.8125 078549 0785695 0785695 0785695  1.70E -9 _ _
0.875 054181 0541196 0541196 0541196 203E-9  7.96E—11 _
0.9375 027521 0275899 0275999 0275899  2.31E -9 — —
1 0 0 0 0 0 0 0

A1 =10.9334 (HWSM), 10.8379 (FDM), 10.8696 (TDM), 10.8696 (Exact).

Table 3: Comparison of the first eigenvalue and solutions of Example 3.1 using TDM and Table 4 from [9],
when p =16, n =2, and h = 0.0625.

x HWSM FDM TDM

0 0 0 0
0.0625 0.27521 0.27756 0.277563
0.125 0.54181 0.54434 0.544337
0.1875 0.78949 0.78996 0.789953
0.25 1.00485 1.00488 1.00487
0.3125 1.18153 1.18075 1.18074
0.375 1.31286 1.31082 1.31076
0.4375 1.39372 1.38996 1.38994
0.5 1.42102 1.41527 1.41529
0.5625 1.39371 1.38591 1.38598
0.625 1.31285 1.30323 1.30334
0.6875 1.18154 1.18066 1.17081
0.75 1.0048 0.99361 0.993792
0.8125 0.77949 0.77917 0.779357
0.875 0.53481 0.53577 0.535934
0.9375 0.27726 0.27277 0.272878
1 0 0 0

A1 = 10.3452 (HWSM), 9.95067 (FDM), 9.98317 (TDM).
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Table 4: The errors between exact and approximate fundamental eigenvalue for various p and for h = 1
and n = 0 in Example 3.1.

p 2 3 4 6 7 9 10 11
Errors 2.13E0 130E-1 549E-3 260E-6 338E-8 260E-12 159E-14 177E-15

Table 5: Observed orders of Example 3.1 for n = 2 at x = 1/2 using Taylor’s decomposition method.

p=2 p=3 p=4
ord(1/8) 423247 7.90607 10.6574
ord(1/16) 3.86153 5.22141 8.13719
ord(1/32) 3.98674 5.93074 7.63932

where a; = (-1) pj. Writing (2.51) with respect to the components and imposing the
boundary conditions zy = z(0) = ¥'(0) = 0 and z; = z(1) = ¥'(1) = 0, we have the following
equations

p . .
yi=yo+ 2B [ VA (w1,0) - £ (v0,0)] = 0, (2.52)
j=1
p s .
S|V A 1,0 - 577 (90,0)] = 0. (2.53)
j=1

Using Theorem 2.2(a) for y; = -y, (2.52) becomes

p .
Gi(yo,4) = -2 <y0 B (yo,0)> =0, (2.54)

j=1

and (2.53) is satisfied. For y1 = yo, (2.52) is satisfied by Theorem 2.2(b) and (2.53) becomes

p .
Go(yo,0) = 22 i f3 " (0,0) = 0, (2.55)

=1

From Table 1, we observe that there is only trivial initial condition for 0 < A < a2, there
is one nontrivial initial condition from (2.54) for 2 < A < 4x2, there are n nontrivial initial
conditions for n2xr2 < A < (n + 1)%x2. These results show that the numerical results obtained
using Taylor’s decomposition method agree with the theoretical results of Euler buckling
problem given in [2].

Now, we find an approximate solution to the problem

Y'(x) = F(Y(x)),
(2.56)
Y(0) = Yo,

Which corresponds to Euler buckling problem (1.2) for an eigenvalue A and the initial
value yy. Using Taylor’s Decomposition on two points xx_1, xi for p = g then yo = y(0),
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Table 6: Comparison of higher eigenvalues for Mathieu’s equation obtained from FDM, HWSM, and TDM
corresponding to 0 = 5.

n n? A, (FDM) A, (HWSM) 1, (TDM)
1 1 -5.7311 ~5.4665 ~5.79008
2 4 2.0992 2.6161 2.09946
3 9 9.2365 9.4227 9.23633
4 16 16.648 16.3707 16.6482
5 25 25511 24.1471 255108
6 36 36.359 36.6577 36.3589

A = -5.46653 (HWSM), -5.73115 (FDM), —5.79008 (TDM).

Table 7: Comparison of the exact eigenvalues with approximate eigenvalues obtained from Numerov’s
method (Ax) with correction and TDM (px) for Example 3.3 corresponding to ff = 10.

k A A=A A=A Ay — 0 Ay — 0

1 0.0000000 2.32E-3 143E -4 3.63E -3 7.60E -5
2 37.7596285 7.52E -3 442E -4 9.15E -4 38lE-6
3 37.8059002 1.61E-3 9.93E -5 5.66E -7 1.12E-7
4 37.8525995 6.88E -3 443E -4 8.97E -4 3.85E -5
5 70.5475097 322E-2 1.97E -3 1.57E -2 3.74E -4
6 92.6538177 225E-2 1.37E-3 225E-3 220E-5
7 96.2058159 1.20E -2 728E -4 2.18E-3 1.78E -4
8 102.254347 3.45E -2 2.09E -3 4.38E -3 244E -4
h = gr for Taylor’s decomposition method.

zg = z(0). Solving the obtained nonlinear system by Newton’s method, we obtain the approx-
imate value yj of the eigenfunction y(x) at x = x; with O(h?).

It is clear that f2(0) (y,z) = siny is Lipschitz in y in 2-dimensional box D. Using the
results (Adiyaman and Somali [7, Lemma 2 and Theorem 3]), the global error for (2.50) is
bounded by

g h2p M+l

Y (xie) = Yiell < CollY(0) = Yol + Cr—5—~—,
(2p)!

(2.57)

where Cy = e¥(LBMW)/A-LBM) C; = const (Co/L)(1/(1+ (B2/Pr1)h + -+ + B/ p1hP™)), M =

maX(y,z)eDHfl(O) (v, z)], |f2(0)(y, z)|}, D is 2-dimensional box in R?, ¢ = max]{ Il((igl)/ZJ ajik},
j=1...,2p,i = 0,...,p, const is a constant independent of h,p,|| - || denotes | - ||c,
L = maXlngp{l1/j,lz,j} with 11,]' = maX1§jSp{d1,]', S_l,j}r 12,]' = maX1§jSp{d2,j, s2,j}r dk/]' =

max(y.epl(Of (y,2)/8y)l, si; = maxyenl@f (y,2)/82)], k = 1,2, and B(h) =
L Z;’:l pih/~! for some X > 0. 1
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Table 8: Comparison of the exact eigenvalues with approximate eigenvalues obtained from Numerov’s
method (Ax) with correction and TDM (ux) for Example 3.3 corresponding to ff = 20.

k A L =A% A =AY g — 0 Ay — 0
1 0.0000000 1.93E -2 1.17E-3 1.04E -1 7.64E -3
2 77.9161943 1.22E-1 738E -3 4.37E -2 6.98E -2
3 779161957 1.63E -2 9.95E -4 9.89E -4 1.67E -4
4 77.9161972 1.62E -2 9.89E -4 1.13E-1 748E -2
5 151.463224 3.90E -1 2.33E-2 7.04E -1 1.56E -1
h = gr for Taylor’s decomposition method.

3. Numerical Results
3.1. Numerical Results for Regular Sturm-Liouville Eigenvalue Problems

We consider three regular Sturm-Liouville eigenvalue problems, one of them has polynomial
coefficients and the others have periodic coefficients taken from Bujurke et al. [9] and Andrew
[10].

Example 3.1. Consider the Titchmarch equation:

y'+ ()L - xz")y(x) =0,

y(O) = y(l) =0,

(3.1)

where 7 is a nonnegative integer. We obtain the numerical solutions taking n = 0,2. The
accuracy of the method is tested by comparing with the exact solution which exists when
n = 0 and finite-difference method (FDM) solution and Haar wavelet series method (HWSM)
solution when n = 2.

Tables 2 and 3 give computed eigenvalues and solution y(x) of Titchmarch problem
using Taylor’s decomposition method (TDM) with different values of p, HWSM and FDM
for n = 0,2, the integer parameter in Titchmarch problem. In Table 2, it is easily seen that the
error between approximate eigenfunction and exact eigenfunction decreases as p increases or
the step-size decreases or both happen. So, we can find good approximation to eigenfunctions
for relatively large step-sizes by increasing p. In Table 3 m is the number of intervals. Table 4
gives the errors between exact and approximate eigenvalues for fixed step-size h = 1 for
n = 0. Notice that, as p increases, the accuracy of approximation almost doubles in digits
which demonstrates a fast convergence.

Example 3.2. Consider the Mathieu’s equation:

y'+ (A =20cos(2x))y =0,

y(0) =y(r) =0.

(3.2)

We will solve these two problems approximately using Taylor’s decomposition method
(TDM), and we will compare our results with the results in Bujurke et al. [9]. Bujurke et
al. [9] solved Examples 3.1 and 3.2 approximately using Haar wavelets. They transform



Abstract and Applied Analysis 17

Eigenfunction y(x)

X
e n=1 e n=3
—-— n=2 —— n=4

25

... T T T
° °

2L [ ] [ ] i
w ° °
BN
o 15 ° ° E
2
3=}
& ° °
=1
2
=
(9]
.90
=]

—.—

DD D D
1]
[S20 SR

*

Figure 2: Solutions of Mathieu’s equation for different parameters of 6.

the interval [0,or] to [0,1] because of the properties of Haar wavelets. So to compare the
results we normalize the interval [0, or] by using x = srt, Mathieu’s equation in Example 3.2
transformed into

y'+ <Jr2)L -27%0 COS(Z]Ti’))y =0,
(3.3)

y(0) =y(1) =0.

The eigenvalues for a fixed value for 6 = 5 are obtained in Table 6 which gives the
asymptotic behavior of higher eigenvalues of Mathieu’s equation, and these eigenvalues
are \, = n? + O(1). This result agrees with the classical theorem on asymptoticity of the
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Figure 3: Solution of (1.2) corresponding to the initial values y for % < A = 15 < 42,

eigenvalues lim, . xAY%/n = 1 from van Brunt [11]. Figure 1 demonstrates that the nth
eigenfunction has n — 1 zeros in (0,1) which is consistent with the relevant graph in Bujurke

et al. [9]. The selected values of parameter 0 shifts the symmetry of the solutions and this
property is given in Figure 2.

Example 3.3. Consider the equation

-y + <2ﬁ COS 2x + ﬂzsin22x)y =1y,
(3.4)
¥ (0)=y'() =0.

We give the comparison of approximate eigenvalues obtained using Taylor’s Decomposition
method with the approximate eigenvalues obtained using Numerov’s method Andrew [10]
for p =10 and p = 20 in Tables 7 and 8. The values shown as the “exact” Ax and the corrected
approximate eigenvalues Ay obtained using Numerov’s method for step-sizes h = 40 and
h = 80 in Tables 7 and 8 are taken from Andrew [10]. The values shown as i are evaluated
using Taylor’s Decomposition method for p = 70 and 80 in Table 7 and for p = 100 and 110
in Table 8. From the tables, it can be seen that Taylor’s Decomposition method approximates
small eigenvalues with high-order accuracy without using any correction.

In comparison to Example 3.1, the estimation of eigenvalues for Examples 3.2 and 3.3
is more complicated. But Example 3.1 is important to show the high accuracy of the method
while calculating the eigenfunctions for relatively large step-sizes. Other two examples show

the accuracy of the method while calculating the eigenvalues for large step-sizes which equal
to whole interval.
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Figure 4: Solution of (1.2) corresponding to the initial values yp for 472 < A = 45 < 92,

In Table 5, the observed orders ord(h) are computed using the following formula

log ((yan = yon) / (Yan = yn))
log2

ord(h) = , (3.5)

where ysn, yon, and yj, are the approximated value of eigenfunctions at xx to the
corresponding eigenvalue A when the problems are solved with step sizes 4h, 2h, and h
respectively. The observed orders given in Table 5 well confirm the theoretical results. That
is, the order of TDM is order of 2p.

The numerical calculations and all figures in this work are performed using
Mathematica.

3.2. Numerical Results for Euler Buckling Problem

The approximate solutions of Euler Buckling problem for A = 15, 1 =45, A =90, and A = 160
generated using Taylor’s Decomposition method for step size h = 1/20 are illustrated in
Figures 3, 4, 5, and 6, respectively.

4. Conclusion

In this paper, we have described Taylor’s Decomposition method for regular Sturm-
Liouville eigenvalue problems with Dirichlet and Neumann boundary conditions to obtain
approximate eigenvalues and eigenfunctions and for Euler Buckling Problem to obtain
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Figure 5: Solution of (1.2) corresponding to the initial values yp for 92 < A = 90 < 1672
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Figure 6: Solution of (1.2) corresponding to the initial values yp for 167> < A = 160 < 2572
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approximate initial values and eigenfunctions. The obtained results for Euler Buckling
problem give the behavior of eigenvalues and corresponding eigenfunctions with high-
order accuracy without using small stepsize. We have seen that these results agree with the
theoretical aspects. This method can be extended to solve regular Sturm-Liouville eigenvalue
problems with Robin (mixed) boundary conditions and to some nonlinear eigenvalue
problems to investigate the behavior of the eigenvalues and eigenfunction. However, this
method is best suited to find small eigenvalues for the other nonlinear problems in literature.
One possible method of improving its efficiency for higher eigenvalues may be to follow the
ideas of [10, 12, 13] and for eigenvalue problems for partial differential equations given in
elsewhere [14-18].
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