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ABSTRACT

In this paper, we have proposed an embedded pseudo-Runge-Kutta method (EPRKM)
of order three. We have developed two implicit embedded pseudo Runge-Kutta methods
(EPRKM) for the solution of first order initial value problems of which the first one is fully
implicit and the other is diagonally implicit. Also, a two-step explicit embedded pseudo-
Runge-Kutta method for solving second order initial value problems is also derived. This
development is an effort to minimize the computational cost of classical Runge-Kutta (RK)
method. A classical s-stage RK method requires s function evaluations (slopes) per step. The
present methods require four evaluations in the first step and from the second step onwards
it requires only two evaluations per step. The cost of computation in the form of number of
function evaluations (slopes) are compared via Table [[, from which it is evident that our pro-
posed developments are cost-efficient. The proposed methods are tested on two initial value
problems (IVPs) and the errors obtained by these methods are compared with the errors by
RK third order (RK3), third order implicit Runge-Kutta (IRK3) method and Runge-Kutta-
Nystrom 3-stage method (RKN3) which are shown in Tables f| and B. The convergence and
stability properties are established and the governing theorems are also derived. Intervals
and regions of absolute stability of the proposed methods are also derived, and regions are
depicted in Fig. [I. The proposed methods have wide scope of applicability for the numerical
solution of IVPs which are frequently occurred in physics, chemistry, molecular dynamics,
fluid dynamics and several branches of engineering.

Keywords: Initial value problem; Interval of absolute stability; Pseudo Runge-Kutta
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1. Introduction
The differential equation is an im-
portant mathematical tool which is used to
model several phenomena in physics, heat
flow, fluid flow, vibration, chemical reac-
tion, nuclear reaction and several areas of
economics and finance. In this paper, we
shall be focused on the numerical solution
of an initial value problem (IVP) in a first
order differential equation, given by
dy

2 = F06 ) ¥(00) = yo. x € 30,5
X

(1.1
and an IVP in a second order differential
equation

d®y ,
W = f(X, Y,y )’
y(x0) = Yo,
y'(x0) = ypxe€lxob], (1.2)

where y y(x) is an unknown solution
function and f : R?> — R is assumed
that it satisfies the Lipschitz condition so
that there exists a unique solution of IVP
([L.1)). Though several analytical tools have
been developed, but they are inadequate
to solve an initial value problem, partic-
ularly in a non-linear ordinary differential
equation. So, an extensive amount of re-
search has been done to find the numeri-
cal solution of IVP. There are several nu-
merical methods such as the Euler method,
Taylor series method, Runge-Kutta formu-
lae, and Predictor-Corrector formulae [[I—
3]. The Runge-Kutta formulae is one of
the widely used methods to find the numer-
ical solution of IVPs that arise in the vari-
ous fields of applied mathematics. An ex-
cellent book written by Butcher [4] cov-
ers the whole development of Runge-Kutta
methods. Some significant contributions
can also be found in the literature (see [2]
and [5]). Several types of Runge-Kutta
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methods have been developed on the ba-
sis of stability properties and truncation er-
ror bounds [6,[7]. Modifications over exist-
ing classical RK methods have been envis-
aged to form new high order accurate RK
methods in the last two decades. Simos
[8] developed an RK method to find the
solution of oscillatory IVP (having a peri-
odic solution) called the exponentially fit-
ted RK method. Another form of modi-
fied RK method is known as the symplectic
RK method was given by Simos and Vigo-
Aguiar [9]. Van de Vyver [[10] constructed
an exponentially fitted symplectic implicit
RK method based on the Gauss method.
Van de Vyver [|L1] first constructed a sym-
plectic RK-Nystrom method with increased
phase-leg order. An excellent review on
RK methods by Z. Kalogiratou et al. [§]
includes the whole short history of several
modified RK methods. These include stan-
dard Runge-Kutta-Nystrom (RKN), expo-
nentially fitted RK-Nystrom, Partition RK
method (PRK), exponentially trigonometri-
cally fitted PRK, symplectic PRK, and RK
with minimum phase-leg, etc.

The classic RK method of order s in-
volves s function evaluations per time step.
So, an attempt to reduce function evalua-
tion per step results in the development of
the pseudo RK method. The pseudo RK
method was first introduced by Byrne [[12].

The aim of the present paper is to
propose a new type of pseudo RK method
of order three called the embedded pseudo
RK method. The key benefit of such con-
struction is to reduce the computational cost
and increase the size of the stability region.
These methods are not self-starting and they
require four slopes (function evaluations)
in the first time-step. But from the second
step onwards, only two evaluations per step
are required. Several research works have
been done in this direction and many au-
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thors have attempted to increase the effi-
ciency of the RK method [(]. Goeken and
Johnson [[13] proposed a class of RK meth-
ods based on the numerical evaluations of
f and its derivative f” to find the solution
of a first order IVP. Wu [[14] proposed a
class of explicit RK formulae with reduced
number of function evaluations. Byrne et
al. [[15] proposed a pseudo RK method in-
volving two-points. Several research pa-
pers in literature for pseudo RK methods
can be seen in [16-18]. Recently, the nu-
merical solver based on the operational ma-
trix approach is used to solve the [IVPs in or-
dinary differential equations of integral and
fractional order (see [[19, 20] and the ref-
erences cited therein). The Runge-Kutta-
Nystrom method is used to find the numer-
ical solution of second order IVPs ([L.2) di-
rectly in which the first order derivative is
missing i.e. the autonomous form of IVP
(1.2)). In this paper, we have derived an em-
bedded pseudo Runge-Kutta method given
in Subsection 2.3 for solving am IVP ([.2).
Though, the proposed methods in Subsec-
tions P.1, and .3 require initially two
previous values to compute the next itera-
tion, but they require just the previous value
after the first step; in other words, all the
methods are two-step methods. The great
advantage of these methods over the clas-
sical RK methods is the reduction of com-
putation cost. This can be understood via
the Table [l. Also, the point wise errors
obtained here are smaller than errors ob-
tained by the classical RK methods which
are shown in numerical experiments. An-
other important aspect of the proposed de-
velopments is that they maintain absolute
stability in large intervals of step size & as
compared to the classical RK method, i.e.
for a given initial value problem, we have
more options to select larger values of step-
size h than in the RK method.
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2. Derivation of the Method

In this section, we derive the embed-
ded pseudo Runge-Kutta method (EPRKM)
for the numerical solution of IVPs of the
first order and second order ordinary differ-
ential equations (ODE). A general one step
method to solve the IVP

D fx ) y(xo) = yo

2.1
m (2.1
can be written as
Yn+l = Ynt h¢(xnv Yn; h), (2.2)
n = 012...N-1,

where ¢(x,, y,; h) is a continuous function
of starting iterates x,, y, and step size h.
For an autonomous initial value problem,
we may take Eq. (2.2) as

= Yn+he(yn, f;h),
0,1,2,...N—-1.

Yn+1

n

(2.3)

In this section, we restrict ourselves to au-
tonomous [VPs.

For a general s-stage two-step
pseudo Runge-Kutta method, we choose

Gy f3 1) = i bik; + i bik_;, (2.4)
i1 =1

a(yn’ f7 h) = ¢1(yn’ f7 h) + ¢2(yn’ f7 h)
(2.5)

Here, we consider a general two-stage two-
step pseudo implicit Runge-Kutta method
of the form (2.3) and (R.4)), where the slopes
(function evaluations) can be taken as

ki = f(yn), (2.6)
k1= f(yn-1), (2.7)
ki = f(yn + hZaijkj), i= 2,3,. ces S,
j=1
2.8)
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ko= fOna+h )y diyky). (29

J=1

The augmented Butcher table representa-
tion of the s-stage two-step pseudo implicit
Runge-Kutta method is given as:

Cc1 C-1
C2 asy asy - -+ C_92 aélaé2
’ ’ ’
Cs | Qg1 Q52 "** Ags | Cog |ALy QLo " Ay
’ ’ ’
by by -+ by b, bl - b,

Particularly in this paper, we concentrate
on the derivation of pseudo implicit two-
stage two-step Runge-Kutta method and for
which we consider

2 2
$Ow 1) = Y biki+ Y bk, (2.10)
i—1 i—1

where
ki = f(yn), (2.11)
k-1 = f(yn-1), (2.12)
ko = f(yn + h(az1k1 + axzks)), (2.13)

k_o = f(yn-1 + h(a’21k_1 + a’22k_2)).
(2.14)

Applying Taylor’s series approximation in
(2.13) and (R.14), we can derive the gov-
erning equations of the coefficients. In the
following Subsections and we will
derive EPIRK of order three.

2.1 Embedded pseudo implicit two-step
Runge-Kutta method (EPIRKM) of or-
der three

Consider the autonomous initial
value problem

d
TS0l =0, (219)
x
Let us consider the formula

where,
¢ =[¢1. 2],
yn = [yl’b yn—l]T’
Vn+l = [Yn+1s O]T,
and
O, 3 h) = [ar(ky + k-1) + b(ka — k_3)),
(2.17)
k1= f(yn) = fu (2.18)
k1= f(yn-1) = fu-1, (2.19)
ko = f(yn + az1h(ky + k2)), (2.20)

k_o = f(yn-1+ aélh(k_l + k_2)). (2.21)
Let us assume k- in the series form:
k2:A1+hA2+h2A3+'-' .

Substituting the value of ky in Eq. (2.20)
and equating the coefficient of like power of
h followed by using Taylor’s series expan-
sion, we obtain the coefficients which are
given below:

Al = fm
Az = a1 fufy, + a2 A1 fy,

(2.22)
(2.23)

Ag = anAofy, + %agm? Fonya  (224)
b 3G o+ @ fuA B,
Similarly, if we assume k_s in the form
koo =By +hBy+h’Bs+--- .

Substituting the value of k_, in Eq. (2.21))
and equating the coefficients of like powers
of h we get

B1 = fu-1,
By = ay) fu-1fy,., + a3 B1fy,

’ ]' !’
B3 = ay Bafy, , + 5(021)2B%fyn-1yn_1-
(2.27)

(2.25)
(2.26)
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Let a); = as1. So, by Taylor’s series ex-
pansion of y(x,, + h), we have

Yn+1 = Y(Xn + h) = y(x,) + hy'(x,)
1 1
+ _th”(xn) + Ehgym(xn)

2
+ O(h%), (2.28)

using (2.16),
Yn+1 = Yn = Y(xn + h) = y(xn),  (2.29)

Yn+1 — Yn = 2a1hy’(xn) + (—a1 + b
+ 2b(az — gl’))hzy"(xn)

a; b
(5 =g +anb+ b(a?,
— az))h*y" (xn) + O(h*).

(2.30)

Comparing (2.28) with (2.30), we get the
following order conditions

2a1 = 1,

, 1
—ajl + b+ 217(6121 —a 21) = 5,

1 1 , ,2 1
§a1 - §b + 2ba’sy + 2b(a§1 —-a'5) = 6
(2.31)

From equation (2.31]), we get
1 6-0b -6+ 11b
al==,a93 = ——, Ao = ——,
PTy BT gy O 24b

(2.32)

where b is a free parameter. So, the pro-
posed EPIRK method of order O(h*) is ob-
tained by Egs. (2.16)-(R.21)) together with
the constants given in (2.32).

2.2 Embedded pseudo diagonally im-

plicit two-step Runge-Kutta method
(EPDIRKM) of order three

Consider the autonomous initial
value problem
dy
T F(), y(x0) = yo. (2.33)
X

132

In case of diagonally implicit method, we
consider the following evaluation func-
tions:

k1= f(yn) (2.34)
k-1 = f(yn-1), (2.35)
ko = f(yn + a11hks), (2.36)
kg2 = f(yn-1 + az2hk_2). (2.37)

The approximate solution of (2.33) is given
by

Yn+1 = Yn + hlai(ky + k-1) + b(k2 — k-2)].
(2.38)
Putting k5 in the form

k2=A1+hA2+l’l2A3+-'-,

and applying Taylor’s series expansion in
(2.36) we get first three coefficients in ks
as

Ay = f(yn), (2.39)

Az = a1 fy, (2.40)
1

As = anAsfy, + §a11A§fynyn. (2.41)

Similarly, the expansion of k_o of the form

k_g=Bi+hBy+h’Bs +---,

where
Bl = fn—]_a (242)
By = axBify, (2.43)

1
B3 = a2 Bsfy, | + 50523%fyni1yn71-
(2.44)

Taylor’s series expansion of y(x,, + h) is

’ 1 144
Y(Xne1) =y(xn) + hy (x,) + §h2y (Xn)

1
+ 6h3y”’(xn) +O(hY), (2.45)
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using (2.39), we get

Y+l = Yn = Y(Xn + 1) = y(x,)  (2.46)

Yn+1 = Yn = 2a1hy’(x,) + (a1 + bayy

b

2
— az,))h*y" (xn)
(2.47)

+b = bam)’y" (x2) + (5 -
+ a22b + b(a%l

+ O(h%).

Comparing (2.49) and (2.47), the order con-
ditions are

2a1 = 1, (2.48)
ba11 - ba22 +b=1, (2.49)

ap b 1
(2.50)

Solving Egs. (2.48)-(2.50) we get

1 _ —12+13b - 6b?
W MT T b -2)
12 — 23b + 6B
- 7T 2.51
az obb-2) (2.51)

where b is a free parameter. Eqs (2.34)-
(2.39) together with the values of coeffi-
cients given in (2.51)) govern the desired
EPDIRK method of order three. Here, trun-
cation error is of order O(h*).

2.3 Embedded Pseudo two-stage two-
step explicit Runge-Kutta method for
second order IVP

In this section, we derive an explicit
embedded pseudo Runge-Kutta for a sec-
ond order initial value problem:

d*y :
Ti2 y0, ' (x0) = ¥’
(2.52)
Like the methods proposed in Subsections
and R.2, this method is not self-starting;

it requires four slopes in the first step and

= f(x’y’yl)’y(XO) =
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from the second step onwards it requires
only two slopes (evaluation functions) per
step which means that it incurs less com-
putation cost than the classical RK method
of order three. Consider the two-step two-
stage pseudo RK formula

Yn+1 = Yn+hy, +[alky +k_1)+b(ky —k_3),
(2.53)
]' 3k
Yns1 = Yn [ f(ki+ko1)+ b7 (ko —k-2))],
(2.54)
where,
h2
- Ef('xn’ )’n, y,/l),
2
k—l = 7f(xn—19 Yn-1, )’,,1_1)9
2
kz = —f(x,, + Czl’l, Yn + thy;l + a21k1,
Yo+ @kl)

2
k_o = 7f(x,,_l +c3h, y,_ g +c3hyn-1

b
+asik_1,y,_; + zlk—l)-

Choosing the conditions, as; = co, ba1 =
2c9, as1 = c3, b31 = 2c3 and expanding ko
and k_p by Taylor’s series, we get the fol-
lowing order conditions

2a =1, (2.55)
1
—a+bco+b—bcg = 3 (2.56)
1
a+ b(c2 —1)+c3b(2-c3) = r (2.57)
2a* =2. (2.58)

The system of Eqs (2.59)-(R.58) has two de-
grees of freedom. Letting b and b* as free
parameters and solving the system, one can
get:

25 —-12b

_ (2.59)

C2 = = dasy,
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-25+ 48b
== 2.60
c3 0D asi, (2.60)
1
a=ga =1 2.61)

Since not all coefficients of 4% in ¥y, and
h3 in y,.1 are equal, the local truncation
error in solution y(x) is of order O(h*)
and of order O(h%) in y’(x). Eqs (2.53)-
(.54), together with the values of coef-
ficients given in (2.59)-(2.61)), established
the desired pseudo Runge-Kutta method for
IVP (2.52).

If the free parameters b and b* are
taken as b = 1 and b* = %, then the gov-

erning EPRK method is:
h2
kl = af(xm )’n, y;,),
2
k—l = gf(xn—19 }’n—l’ y;_l),
h? 13 13 , 13
ko = o1 = f (e + 60h’ Yn + @hyn + @kb
13
C+—k
T TARY
2 23 23
k—2 = _f(xn—l + 60h Yn-1+ 60hyn 1
23 23
— k1, + —
* 5ok 30h -1

Y+l = Yn t+ hy,’, + _kl + ik_l + ko — k_o,

2
yn+1 y h k1+k1+ kg——k

3. Stability Properties
Definition 3.1. The single step method

3.1)

is said to be consistent if Ve > 0 there ex-
ist a step-size h(e) > 0 such that |T,,| <
€ for 0 < h < h(e), for every pair of

POInLS (X Y(%0)),(n+15 Y(Xs1)) 0n the s0-
lution curve in domain [xg, b], where

Vns1 =Vn + ha(xm Yni h)

Y(xnt1) = y(xn)

T, = p

= (X, y(xn); h).

Lemma 3.2. The function f is said to sat-
isfy the Lipschitz condition in the domain

={x = xg+nh: xg < nh <b}if
1F )= fWIl < Lllx=yll, Vx, y € D, where
L > 0 is the Lipschitz constant.

Theorem 3.3. If f(x, y) is Lipschitz contin-
uous and y,, 7, are any two points on the
solution curve, then the function ¢(yy, f; h)
is Lipschitz continuous in D with respect to
the first component. i.e.

168G £51) = 6Gonr £ DI < Lo, = Znll-
Proof. First, we prove that
ki () =
k=i ()= k-i(zn)ll < Billyn—zall¥i. (3.3)

Consider,

Ik1(yn) = k1 (z)ll = 1f (yn) = f ()l
< Lllyn = zall

= a’lllyn - Zn”v

ki(zo)ll < @illyn = zall, Vi (3.2)

i.e. (B.2) is true for i = 1. For, i = 2, con-
sider,

llk2(yn) = k2(zn)ll

2
=1+ h D" aijki(yn)
j=1

2
— fGn+h ) aiki(z)l
j=1

<L||yn + h(a21k1(yn) + a22k2(yn)) — zn
— h(a21k1(zn) + az2ka(zn))||

<L(llyn = zall + hlaz1llk1(yn) = k1(za)ll
+ hlagallk2(yn) — k2(zn)ll)

and so

k2 (yn) = ka(zn)l|

1+ h|6121|
<L|——— —
hS (1 — hL|a22| ”yn Zn”
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= @2|lyn = zall, (3:4)

a/2=L(

i.e. the inequality (B.2) is true for i = 2 also.
So, by induction it can be shown that:

lIki(yn) =

where

1+h|a21|
1 - hLl|ags|)’

ki(zn)l|

<f Q) +h Y. aijki(yn)
j=1

— fGn) =) ikl
j=1

lki(yn) — ki(za)ll
= L|lyn = zall

i-1
+ Ll’l” Z aij (k,(yn) - k](Zn)) ”
=

+ Lhla;; (ki(yn) —

ki(zn)) |l
[1ki(yn) = ki(z)ll
1+ h|a,-j|

<L -

ki(yn) = ki(zn)ll < aillyn

where
a; = L (

i.e. the inequality (3.2) holds V i. Similarly
we consider

- ZnH,

1+ hlaijl
1 - hLla;|)’

k-1 (¥n-1) = k-1(zn-1)lI
=l f n-1) = f(zn-1)ll

< Lllyn-1 = zn-1lls

lk-1(¥n-1)—k-1(zn-DIl = B1llyn-1—2n-1ll-
(3.5)
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Repeating the similar procedure as in k; we
can prove that:

lk—i(Yn-1) = k—i(Zn-DIl < Billyn-1—2n-1ll-
(3.6)
Consider,

FGs £11) = D biki(yn) + D bik-i(yn-1)
i=1 i=1

= ¢1(Vn f3 1) + ¢2(Vn-1, f5 h).
3.7)

First we take,

¢1(¥ns 5 1) = 1(zns £ DI

—||Zbk<yn>—2bk<zn>n

< Z |billki(yn) = ki(zn)l
i=1

161 £5 1) = $1.zs £3 )]
< > ailbillyn =zl (38)
i=1
Similarly,

|p2(yn-1, f3 h) = P2(zn-1, [ )|
=11 > bik-i(yn1) = bik-i(zn-)l

i=1

S
< 3 billk-i(yn-1) = k-ilzn-1)l
i=1

< D BilbillGa-1) = G-Il (39)

Next, we will show that

16 s £5 1) = 6@y £ W < Ly I7,,

- Zn”a

where,

(yn, yn—l), Zn = (va Zn—l)-

¢ =(d1.02), Y, =
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Consider,

16 £ h) = ¢Gns f3 DI
= l¢1(Yn» 3 B) = d1(zn, £ )
+ ¢2(yn-1, 3 h) — ¢2(zn-1, 5 H|
< Np1(yns £ 1) = $1(zns £ Dl
+ lp2(Vn-1, £ h) = 2(zn-1, [ Al

S
< " ailbillyn = zll
i=1
S
+ > Bilbillyn-t = za-a
i=1
S
< > ailbilly, - %l
i=1
S
+ > BilbillF, - %l
i=1

S N
< (Zl o |bi| + Z;ﬁlwblw) 1n = Zall
1= 1=

where

1V =2nll = max ([[yn = znll, lyn-1 = zn-1ll) -

Thus,

16, £ 1) = @ £; W < Ly 17, = Zall,
(3.10)
where,

Ly =), (ailbil + Bilbi]).

i=1

from inequality (B.10), we conclude that

¢(yn, f3 1)

is Lipschitz continuous in the first compo-

nent y,. 0O

Remark: If for the limit 7 — O and n —
oo, sequence {x,} is convergent say

lim x, = x.

n—oo
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Then,

lim 7, = y'(x) = ¢(x,y;0).  (3.11)

So, the numerical method (B.1)) is consis-
tent if and only if ¢(x,y;0) = f(x,y), or
o(y, f;0) = f(y) (for autonomous IVP).

Definition 3.4. Aniteration methody, ; =
¥, + hé(x,, f; h) is stable if for each initial
value problem satisfying the Lipschitz con-
dition there exist positive constants /g and
M such that the difference between two nu-
merical solutions y, and z, such that ||y, —
znll < Mllyo — zoll, YO < h < ho.

Theorem 3.5. If ¢(y, f; h) satisfies the Lip-
schitz condition in y then the method

Vsl = Vo + hO(, f5h)
is stable. i.e.
lyn+1 = zne1ll < Mllyo = zoll,
where, M = (1 + |h|L)"™ and

Yn t h(p(ymf; h),
Zn + hd(zp, f3 D).

Yn+l =

Zn+1

Proof.

yn+1 = Znstll = [lyn + h¢(yna fih) =z,

— h(zn, [ B)|

< Mlyn = zall + hll¢Gn, 3 h)
= ¢(zn, [ I

< Nlyn = zall + ALllyn = zall
(Using Theorem B=3)

¥ns1 = zns1ll < (1 + RL)||yn = zall, V1
< (1 +hL)(L + hL)||yp-1
- Zn—l”

~.n+1
<(1+hL)" lyo-2l. O
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Remark: If we choose an initial guess such
that ||yg — zo|| < € then ||y,—1 — zn-1|| < €.

Theorem 3.6. If ¢(y, f; h) satisfies the Lip-
schitz condition in y and h and the itera-
tion method (B.1) is consistent and if e, =
V(Xn)=Yn, n > 0 denotes the error at the n'"
iteration where xq is the initial point, then
the error bound ||e, || exists and is given by

llenll < (1 + hLg)"(leoll + AL),
i.e. error is bounded.

Proof. Let e, Y(Xn) = Yn€n+1
y(xn+l) — Yn+1 from ()

Yn+l = Yn + hd(yn, [ h),

(3.12)
by mean value theorem,

Y(Xn+1) = y(xn) + by’ (X, + 6h),0 < 6 < 1.
(3.13)
By subtracting equation (B.12) from (B.13),

we get the error as

enyl = €x t+ h[¢(yna f; h) - yl(xn +6h)].
(3.14)

lensill < llenll + All¢(yns £3 h)
= ¢(y(xn), £ Dl
+ hll¢(y(xn), £ h) = ¢(y(xn), £ 0)l
+ hllp(y(xn), £350) = ¥ (xn + OR)]|,
(3.15)

where

1¢ns f5 1) = ¢(y(xn). £5 Wl
< Lollyn = y(xa)ll
= Lyllenll.

Similarly,

I¢(y(xn)s £5h) = (y(xn), £ 0)| < Lah,
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(as ¢(y(xn), f; h) is Lipschitz continuous
with respect to /) and

(¥ (xn), £30) = ¥'(xn + 6R)||
< LoOh|ly’(xn + 610) |,
< L3h,(where(0 < 61 < 1)

where Lg = 0|y’ (x, + 61h)|]. So,

llens1ll <llenll + hLgllen|l + Ly + hL3
llens1ll <llenll(1 + Lyh) + h(Ly + L3)
lensill <1+ Leh)Y*Hleoll + h(Ly + L)
[1+(1+L¢h)+(1+L¢h)2+---
+(1+ Lgh)"]
lens1ll <(1+ Lgh)e™?leol|
[ eLb — 1]
| hLg
lens1ll <(1+ Lyh)" e leo|

WLy + Ls) [(1+ Lyh)" -1
+ + A
! 3 | hLg

+ h(L1 + L3)

|

llenll < (1 + Lgh)" [lleoll + h(Ly + L3)],

or

or

leall < 1+ Lgh)"[|leoll + hL]. O

3.1 Absolute Stability
In this section, we compute the in-

terval of absolute stability for the pro-
posed methods given in Subsections 2.1 and
R.2. For the interval of absolute stabil-
ity of EPRKM proposed in Subsections
and 2.2, we apply these methods on the
Dahlquist test problem:

d_y =Ay,A=a+if,a <0.

dx
The method derived in Subsection 2.1| given
in Egs (2.16)-(R.21)) along with coefficients

(3.16)
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(2.39) is a two-step method i.e. the govern-
ing difference equation is of the second or-
der. The characteristic polynomials ¢(z, w),
to test the absolute stability are given by:
For, EPIRKM in Subsection .1}:

#(z, w) =

2 Z
—|1+= .
w (+2+08

z
-1=-0.8
E
On the other hand, for EPDIRKM in Sec-
tion (2.2):
) w

(3.18)

(z +0.270833z2)

1 -0.2708337 )

(z + 0.14583322)
1 -0.145833z

). (3.17)

0.94z
1-0.42499z7

where, z = Ah.

The region of absolute stability is de-
fined as the set of all those values of z for
which the roots of the stability polynomial
lie inside the unit circle, i.e. {z € C :
lw| < 1} and it is displayed in Figure 1.
If z = Ah is real, then the intervals of ab-
solute stability are (-3.75, 0) and (-1.82, 0)
for the EPRK methods given in Subsection
and .2, respectively. So, these methods
are not A-stable as they are not absolutely
stable in the whole negative complex plane.
However, they have large regions of abso-
lute stability. To find the interval of abso-
lute stability we follow the Routh-Hurwitz
criterion. The truncation error of embedded
Runge-Kutta methods proposed in Subsec-
tions 2.1, .2 and 2.3 are of order O(h*). So,
their local truncation errors satisfy |T.E.| <
O(h*), which infers that all the three pro-
posed methods are of order three. The cost
of computation for the proposed methods is
shown in Table[l|. In Table [I], we have made
a comparison of a number of function eval-
uations between our proposed methods and

Pz, w) = 2—(1+§+
0.94z

Z
- (5 ~ 1-0.3611z
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existing classical Runge-Kutta method of
order 3 (explicit and implicit). It is quite ev-
ident that our proposed method is O(h*) like
the classical RK3 method and Runge-Kutta-
Nystrém method of order 3 (RK3) but re-
quires fewer function evaluations which en-
sure that the proposed methods are compu-
tationally efficient. Although, there are two
fewer slope computations in IRK3 than our
proposed methods, this causes a large in er-
ror. As seen in Table [}, it is evident that
IRK3 has a much larger error than EPDIRK
proposed in Subsection 2.2.

Table 1. Comparison of order of the method
and total No. of function evaluations (slopes)
incurred in N time-steps.

Case Order | Total no. of function evaluations
RK3 o(h*) 3N
IRK3 o(h%) 2N
RKN3 o(h*) 3N
EPRKM (2.1) | O(h%) 2N+2
EPRKM (2.2) | O(h%) 2N+2
EPRKM (2.3) | O(h%) 2N+2

4. Numerical Experiments

First, we consider the autonomous

initial value problem in first order ODE

given by
dy

— =-y%y(0) = L,x € [0, 1],

yp 4.1)

where y(x) is an unknown solution. We ap-
ply the embedded implicit pseudo-Runge-
Kutta method proposed in Subsection 2.2,
Using the Eqs. (2.34)-(2.39) together with
(2.51]) and taking / = 0.1 for the numerical
solution for various value of x, errors are
calculated. Further, the point wise errors
are compared with the errors obtained by
the classical RK third order method (RK3)
which is depicted in Table P From Ta-
ble B, it is quite obvious that errors are
smaller than in the RK3 method which
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shows the high accuracy of the proposed
method. Next, we consider an IVP in sec-
ond order ODE, given by
2
= W+ () = 1Y(0) = 0.
4.2)
We apply the method proposed in Subsec-
tion 2.3 to the IVP (#.2). The solutions
at various values of x and local point wise
errors are calculated. Further, the point
wise errors are compared with the errors
obtained by 3-stage Runge-Kutta-Nystrom
(RKN3) method in Table B. From Table J3,
it is evident that errors obtained here are
smaller than the errors by RKN3, which
along with the fact that the proposed method
involves less cost, ensures the superiority of
the method given in Subsection 2.3.

Table 2. Absolute error (point wise) in solution
at different values of for the IVP (&.1]), with total
of function evaluations.

Method — | RK3 | IRK3 | EPDIRK

’l‘ N=27 | N=18 | N=20
02 4.18(-5) | 4.59(:3) | 4.14(-6)
03 474(-5) | 7.41(:3) | 3.58(-6)
0.4 488(-5) | 9.13(:3) | 1.83(-6)
05 4.80(-5) | 1.01(-2) | 1.92(-7)
0.6 461(-5) | 1.06(-2) | 2.08(-6)
0.7 437(-5) | 1.09(-2) | 3.71(-6)
08 411(-5) | 1.09(2) | 5.03(-6)
0.9 3.85(-5) | 1.08(-2) | 6.07(-6)
1.0 3.60(-5) | 1.07(-2) | 6.86(-6)

Note: Notation a(b) means a x 102

5. Conclusion

In this paper, we have successfully
proposed two embedded implicit pseudo-
Runge-Kutta methods of order three for
the numerical solution of a first order IVP.
Another explicit type embedded pseudo
Runge-Kutta method for a second-order
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Table 3. Absolute error (point wise) in solution
y(x) at different values of x (A = 0.1) for the
IVP (B.2), with N total of function evaluations.

Method — | RKN3 | Our Method (Sec. 2.3)
1‘ N=27 N=20
0.2 4.18(-6) 3.51(-6)
0.3 4.24(-6) 6.64(-6)
0.4 4.36(-6) 3.52(-6)
0.5 4.53(-6) 4.92(-8)
0.6 4.77(-6) 5.70(-6)
0.7 5.09(-5) 1.25(-6)
0.8 5.50(-6) 2.14(-5)
0.9 6.02(-6) 1.21(-5)
1.0 6.69(-6) 0.00000
Note: Notation a(bh) means a x 10°.
2
i /A.\

EPIRKM (2.1)

EPDIRKM (2.2)

-2

Fig. 1. Stability region for EPIRKM (2.1) and
EPDIRK (2.2).

IVP is also derived. These methods expend
much less cost of computation in the form of
evaluation functions (slopes) which is quite
evident from Table [I. These methods are
also tested on numerical experiments. Two
IVPs, one is of order one and the other one is
of order two, are solved using the methods
given in Subsection P.2 and Subsection .3.
The results so obtained are compared error
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wise with the results obtained by the classi-
cal RK3, IRK3 and RKN3 methods. These
comparisons are made in Table P and Table
B, which show that the errors are smaller.
Thus the proposed methods are more effi-
cient, accurate and superior to the existing
Runge-Kutta methods. Stability properties
and governing theorems establish conver-
gence and stability. The proposed methods
are also applied to the test problems to find
the interval of absolute stability which are
significantly large in size.

To improve the order of accuracy, we
may use the Richardson active or passive
extrapolation. The combination of EPRKM
with the Richardson extrapolation scheme
can be the scope of further research in this
direction.
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