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Abstract. This study investigates a parameter-uniform numerical method for solving singularly per-
turbed parabolic boundary turning point problem. The continuous problem is discretized using a spline
in compression method for the space derivative on a Shishkin mesh and the Crank-Nicolson method
for the time derivative on an equidistant mesh. The error analysis shows that the method is parameter-
uniformly convergent with an error bound of order O(N, 2 In? N, + N?), where N, is the numebr of space
mesh intervals and N; is the number of time mesh intervals. Three test examples are used to perform
several numerical experiments, and comparative analyses are presented to validate the applicability and
efficiency of the proposed method.
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1 Introduction

A differential equation is called ’singularly perturbed” when a small positive parameter €(0 < € < 1)
multiplies the highest-order derivative. It is generally known that the numerical solution to a singularly
perturbed differential equation contains boundary and/or interior layers. Due to their importance in sim-
ulating various real-life occurrences in both science and engineering, singularly perturbed problems with
a boundary turning point have attracted the interest of many scholars. When the convection coefficient
vanishes at one of the boundaries of the domain, the problem is referred to as a boundary turning point.
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Interior turning points are zeros inside the domain of differential equations, while boundary turning
points are zeros that coincide with the boundary.

The author of [1] claimed that a linear velocity distribution causes a single boundary turning point
problem when modelling heat and mass transport flow close to an oceanic rise. Modeling the thermal
boundary layers in laminar flow [2] provides multiple boundary turning point problems. When convec-
tive transport processes of diffusing substances (heat, matter) are mathematically described, a singularly
perturbed problem with a boundary turning point occurs because the rate of flow from one of the bound-
aries is proportional to the distance from the boundary.

The rest of this article is organized as follows: Section 2 presents a statement of the continuous
problems. Section 3 discusses the fully discrete problem. In Section 4, the convergence analysis of
the discrete problem is described through error analysis. Section 5 provides numerical examples and
discussions. Finally, Section 6 offers a summary.

2 Statement of the problem

In this study, we consider the singularly perturbed parabolic boundary turning point problem of the form

P8¢(x7t) = _(Pl +8¢xx+a(x)¢x_b(x)¢ :f(x)t)’ (x)t) €Q,
{¢<x,o> = B(x), x€ 0, (1)
¢(07t) WL(t), ¢(17t):WR<I)7 1 €0,

where €(0 < € < 1) is the diffusion parameter which makes Eq. (1) singularly perturbed differen-
tial equation, Q = @, x ®, = (0,1) x (0,7] and IQ = Q\Q. Assume a(x) = ao(x)x”, b(x), f(x,1),
¥ (x), yi.(¢) and yg(r) are smooth and bounded satisfying conditions ag(x) > o > 0, b(x) > B >0, (x,t) €
Q, p denotes the multiplicity of the turning point. In Eq. (1), the convection coefficient a(x) vanishes
at x = 0. Due to this, x = 0 is called the turning point of Eq. (1). The problem in Eq. (1) is known as
boundary turning point because this turning point and the left boundary point coincide. A simple turning
point problem is one in which the convective coefficient a(x) vanishes at x = 0 in Eq. (1) when p = 1.
The problem is referred to as a multiple turning point problem when p > 1. The convective coefficient
a(x) and its derivatives vanish at x = 0 for multiple turning point problems. Earlier numerical methods
established in [3,5-9, 1 1-15,21-23] were fitted finite difference methods (fitted mesh and fitted operator
methods) to solve Eq. (1). A cubic B-spline collocation method in [4] and a quadratic B-spline method
in [10] used to solve Eq. (1) were quite different than the cubic spline in compression method. The lat-
ter method produces a better numerical solution than the former methods in terms of smaller maximum
point-wise errors and boundary resolving property. In this study, we use the Crank-Nicolson method
for the time variable discretization and the cubic spline in compression method on a Shishkin mesh for
the space variable discretization. The proposed method provides an effective and uniformly convergent
numerical solutions for the considered class of problems and demonstrates favorable performance when
compared with existing methods reported in the literature. The cubic spline in compression method has
not previously been applied to singularly perturbed parabolic boundary turning point problems. Singu-
larly perturbed parabolic problem with time delay and interior and boundary turning points was studied
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in [18=20]. The following compatibility conditions at the domain’s corners are assumed to be satisfied:

9(0) = y..(0), B(1) = yr(1),
—1,(0,0) + €9,:(0,0) +a(0)9:(0,0) — 5(0)(0,0) = £(0,0),
— g, (1,0) + €0 (1,0) +a(1)8,(1,0) — b(1)8(1,0) = £(1,0).

Setting € = 0 in Eq. (1) yields the reduced problem given by
—(¢0)r +a(x)(¢o)x —b(x)90 = f(x,1),
¢0(x7 0) - 19()6)7 X € 0y, (2)
¢0(17I)ZWR(t)a t €0,

which is first order hyperbolic PDE along with initial and right boundary conditions. The reduced prob-
lem in Eq. (2) does not satisfy left boundary x = 0. Therefore, the solution of Eq. (1) has a boundary
layer near x = 0. The differential operator in Eq. (1) fulfills the minimum principle.

Lemma 1. (Continuous minimum principle) Let ¥ (x,t) € C>'(Q) and ¥(x,t) > 0, for all (x,t) € Q.

If P (x,t) <O, for all (x,t) € Q, then W(x,t) > 0, for all (x,t) € Q.
Proof. See [0]. O
Lemma 1 provides the stability bound for the solution to Eq. (1), which is stated in the next lemma.

Lemma 2. Forall € > 0, the solution ¢(x,t) of Eq. (1) satisfies the bound

T
10(x1)[la < 190x0)llaa + EHfHQ:

and T is the final time.

X,

where ||f|| = max_|f(x,1)
1)eQ

Proof. See [4,12,14]. O
The theorem below establishes bounds on the solution’s mixed derivatives.

Theorem 1. For all j,k > 0 satisfying 0 < j+ 3k <4, the solution ¢ (x,t) of Eq. (1) satisfies
‘ SC(I-l-Ej/zex\/E),
Q

where C is a generic constant independent of €.

8”"(])
oxJ dtk

Proof. The proof can be found in [4,23]. ]

The classical bound in Theorem 1 is not strong enough to prove parameter-uniform convergence. To
establish stronger error bounds on ¢ (x,#) and its derivatives, we split the solution into two:

O(x,t) =v(x,t) +w(x,t), V(x,1)€Q,

where v(x,¢) and w(x, ) represent the smooth and layer components, respectively. The following theorem
gives bounds for the mixed derivatives of ¢ (x,7).
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Theorem 2. Forall j, k > 0 satisfying 0 < j+2k < 6, the smooth and layer components satisfy the bound

aj+kv . aj+kw o \/E
haling <C(1 e‘—f/z), . < ce e Ve,
H gwar |, = U T T | = ¢
where C is a generic constant independent of €.
Proof. See [17,23]. O

3 The discrete problem

3.1 Time variable discretization

The time domain [0, T] is divided into uniform mesh points (**)ﬁv’ ={to=0,t, =to+nAt,n=1,2,...,N; —
1,2y, = T} with step length Ar = % Let @ = ®"*1(x) be the approximation of ¢ (x,t,1) at (n-+1)™
time level. Now, the time variable discrete form of Eq. (1) using Crank-Nicolson method is given by

> Las Y s L a(x) b(x) 1
Pl = = o O (B 4 @) o+ 5 (R ) - = (o ) = 1 ()
with the following semi-discrete conditions:
®°(x) = B (), x€0,1], W
O"(0) = wi(ter1), @"1(1) = yr(tys1), n=0,---,N;—1.

The semi-discrete differential operator P®"+! fulfills the semi-discrete minimum principle, which may
also be verified as a continuous minimum principle, see [8]. The local truncation error of the time
direction is represented by e, such that e,; = ¢"*! — ®"! The following Lemma determines the
local truncation error bound.

Lemma 3. The local truncation error e,y of the time direction is bounded by
lenti|l < C(Ar)°.

Proof. Interested readers are referred to [8] for the proof. ]

n
Further, the global error is the sum of all of the local truncation errors at every time level, i.e., E, = Y ¢;.
k=0
Next, we establish the global error bound for the discretization of time variable.

Lemma 4. Assuming Lemma 3, the global error E,, estimate at t, can be calculated by

|E,|| < C(A1)?, nAt <T.
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Proof. According to Lemma 3, we use the local error up to the n'" time step to get

n
IEa] = || X en|| < lleoll + llez]l + ...+ flenl]
k=0
< Cin(At)?
< Cy(nAt)(Ar)?
< C\T(At)* since nAt < T
<C(Ar)?, OT =C,
where C is a generic constant independent of € and Az. O

The bound in Theorem 2 can be derived using similar arguments.

Lemma 5. Let @1 (x) is decomposed as @1 (x) = v*"!(x) +w" T (x). Then, for all j,k > 0 satisfies
0 < j+4 2k < 6, the regular and singular components satisfy

ajq)nJrl(x) o \/E 8jv”+1(x) .
-~ 7 _]/2 x € — - 1_]/2
‘ o SC(”S ¢ ) ’ | =c(ie).
I oigt
ox/ - ’
Proof. See [7]. O

3.2 Space variable discretization

We introduce a Shishkin mesh for the space variable discretization that uses cubic spline in compression
method to solve the semi-discrete problem in Egs. (3)-(4). The proposed method incorporates layer-
resolving capability directly into the approximation via the compression parameter, allowing accurate,
stable, and nearly uniform solutions of boundary turning point problems without relying heavily on
special meshes or suffering from parameter sensitivity. At a turning point, the highest derivative term
vanishes, causing standard methods to lose accuracy or even stability. For a given positive even integer
N, and &, the space domain @ = [0,1] is divided into two sub-domains [0, 5] and (o,1] where the
transition parameter o is given by
O = min {0.57 2\ﬁlan} ,

VB

where N, > 4 be positive even integer. Each sub-domain [0, 0] and (o, 1] has N, /2 mesh points placed
in them. Thus, the Shishkin mesh points given by

2i0 if i=0,1,2,---,0.5x N,
X = x
o+ (i—05xN) AT if i =05 XN+ 1, N,
We divide the space domain [0, 1] into elements [x;,x;1], i=0,1,2,--- N, — 1, we fully discretize Eq.

(3) using spline in compression in space direction. Let CID?+1 = ®(x;,1,+1) as the numerical solution of
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¢"(x). Let h; = x;41 — x;, for i = 1,--- . N be the non-uniform mesh spacing with hi = hi1 + h; be the
mesh diameter. The spline function S(x, 7) = S(x) satisfying the differential equation

(x—x;)
h;

(Xiy1 —x)

§"(x) + 78(x) = [ 8" () + 78 0a)] =

+ [S//(Xi_g_]) + TS()CH_1 )]

)

in [x;,x;41], where S(x;) = ®;, is known as spline in compression function and the parameter 7 > 0
is the compression parameter [16]. A function S(x,7) € C2[0, 1] that depends on a parameter T and
interpolates ¢ (x) at the mesh points x; reduces to a cubic spline in [0,1] as T — 0. Solving the linear
second-order differential equation in Eq. (5) and using the interpolatory conditions S(x;+1) = ®(xi+1)
and S(x;) = P(x;), we get

—h? X W A
S(x) = [Mm L A M]
p=sin hit1 hit1 6
hi2+1 [(x—xi) (M + u? ® )+ (Xit1 —x) (M + u? (b)] ©
i1t 5 Pi) +——— (Mi+ 5—Pi) |,
u? [ hi ! h?, | < hiyi h?, |

where U = h;1+/7. Differentiating Eq. (6) on the interval [x;,x; 1] and as x — x; [x; 11 —x; — hi11] gives

Dy —D; hiy
hiyi +#2

S/(Xf) = |:<1 = Slili‘u> M+ (,U cotl — 1)M,‘:| . @)

Similarly, on the interval [x;_1,x;], solving Eq. (5) yields spline function of the form

—h? _—— .
S(x) — 5 .l [MISIHM‘FMI_]SIH ‘LL(xlx):|
u=sin h; h; @)
[ (x—xi1) u (x; —x) pu
+P |:h, M,"‘h-lzq)l + ]’l,’ M[_l +h7i2q)i_1 5
where u = h;/7. Differentiating Eq. (8) on the interval [x;_1,x;] and as x — x; [x; —x;_1 — h;] results in
IR T T hi [ w
/ l l 1 l
S'(x; ):h*iJrP [(l—ucotu)Mi—i—uz<Sinu—1>Ml~_1] 9)

Equating Eqs. (7) and (9) with the continuity requirement of the first derivatives yields the tridiagonal

system of linear equations for a non-uniform grid.

D —P; Di—P
hit1 hi

MMy 4 AphiM; + Ahiy My = (10)

1 1
fori=1,2,--- ,Ny—1 and where A; = W <S£“ — 1) and A, = W (1 — pcotu). We obtain the condition

A1 + A2 = 0.5 by simply equating the coefficients of M's in Eq. (10). After replacing the second-order
derivatives (<I>X_,C)?+l in Eq. (4) with the spline in compression function, we have
8(M¢+M;’+l> _ateay <<<I>x>¢+ (@) > b (chcb’:“) o

11
2 At 2 2 2 ’ (b
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where (@)1 = M and r =i i+ 1. At (n+ 1)"" time level, Eq. (10) becomes
1 1 1 1
q)n+ q):lJr CI):H_ _ q):lj-l

Mh; MYH_1 +Agh Mn+ +llh,+1Mln++ll = il — ) , (12)
hl+1 hl
for 1 <i<N,—1, 0<n <N, —1. Similarly, at n'" time level, we have
/S B A 4 8
Ath 1 —|—Ath —|—Alhl+1 — , (13)
hit h;

for1 <i<N,—1, 0<n<N,. Adding Egs. (12) and (13) and multiplying the result by % we obtain

M+ M M7+ M M7+ M
)Llh,-8<12> + Aoh; 8<+2> +Ahig1€ <+121+1>

(14)
€ €
E 42],14_1 ( r— q)n+¢7:—11 q);l-i-l) o 2h< (I)n 1+q)n+l @;l-‘rl]).
1 1
From Eq. (11), we have
oM +M;”f> _ep-ern, (g <<bx>:-’+f) i (T +<1>"“> T
2 N At " 2 . 2 =1
1 1 n n 1 1
£<M? g ) e, ((cbx)i (" ) ot (cb? roy! ) e )
1 1 1 1
e( n M ) e ) ((‘I)X)?+l + (@)1 > b (q)?ﬂ + > +f"+2
2 At ' 2 ' 2 '
Plugging Eq. (15) in Eq. (14) and some rearrangement yields
—€ Aihia;_ eh; Aohia; .
2h n+1 1 lzal 1(@ )n—H—l—Ath, ch) +1+2h.h.l+l n+l M2 idi (q)x)?+1+)42hici(b?+l
1t
€ Ahi1aii
- 2h-+1 ?:11 - %(q)x)?f]l +7Llhi+1ci+1¢,r-’fll
N R (16)
Mhia;_ eh; Aohia; o
= o R 121 L@ — Mhidi @ — 2hhl lq’?Jr 22' (@)} — Aahid @}
it
Mhiya; k h; Mh
+ qu’?ﬂ ‘f‘%(@ )i — Mhidi1 Py 12 n+2 7L2ffzn+2 -= lH +1 ;
i+
where ¢;_| = b"z’l +4,0= %—I—ﬁ, Ciyl = b’;' +4.di = ”'51 L.di=%— L andd = biz+1 — %

The first derivatives are approximated by the following in order to achleve the overall second-order
approximation in the space direction.

hz+1 CI)"JFI + hi+1 _hiq)?+1 + h

( X)l ihl hihit1 ht+1 i

n+1
q)l+l

n hl+1 n ]’:ll' n hl 1+2h n
(@] 2 @ = e T e (17)
)

—(hiz1+2h; ] hi i gt hi Pt

®, )t o . .
( )1—1 hihi h: thl hH—Ih i+1
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Inserting Eq. (17) in Eq. (16) and rearranging the terms, we obtain the following discrete numerical

scheme

PN = LI+ L - LN = g D+ B D+ R D+ T,

with discrete conditions

PV =, 1<i<Ny—1,
q)g+1:v/£l+1’ (I)X;rl:w;Jrl, 0<n<N, —1,
where
& Mhipn+2h) o Mhiv1 llh,%rla. y_ MO 1
! /’liil,' illz . h,‘il,‘ ' hlillz o /:li v
—& A A2 (hiy1 — hy) A
I = v g+ 2 T D — M,
" hihigr o Ry hihi b l
£ A h? Aoh; A1 (hi +2h; A h;
i+:7A_17iai—l+ 2 iai 1 ﬁ: l+l)ai+1— ]Al+lci+17
hisihi  hih? hiy1hi h? h;
and
—&  Ai(hiy1 +2h Aoh; AMR? Aih;
‘@; = — ——1( ltl + l)a,-_l -+ 2 i_H P — ! AH_l aiy1+ #di—]7
hih; 72 hih; hih? hi
€ A Ao (hig1 — hy) A
HE = g =N U T Ard:
" hihiy hi+1al ! hiy1hi @t h; %41+ A2,
—& A h? Aoh; Ay (hi+2h; A h;
X = - ! —ai-1 — i 1(hi =~ l+l)ai+1 +71Al+ldi+1,
hivih; — hih3 hiy1hi h; h;

A1h; 1 1 AMh; 1
7= Bl g B
1 4

The resulting tridiagonal linear system is efficiently solved using the Thomas algorithm.

(18)

(19)

(20)

21

Remark 1. The proposed cubic spline based compression method provides a second-order uniformly

convergent numerical solution for Ay = %,),2 = 15—2

4 Error analysis of discrete problem

The present section first establishes stability, then consistency, and lastly convergence analysis using
truncation error for the current method. Thomas algorithm for the solution of Eq. (18) is numerically
stable [24] if |.£ 7| >0, [£1| >0, [Z°| > | L7 |+ L, | L7 < | LT Fori € (0,1], we assume
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ai—1,a;,a;+1 > Y >0and ¢i_1,ci,cir1 >N > 0. We have

i+1+ 2h; i Mhi i
|Z—| — 8A _ waifl — 2/2hA+1 ai—|— ! ,f+1ai+1 — A,l\h Ci—1|,
]’l,’]’ll’ hlz hihi hihi2 hi
M+ A2)hih; QMY+ (Mg — A W2 ;
_ 8A 7( 1+ A2)hihi 1Y+ 1217+( 2— M) l+1y+llfln ; since A +4; = =
]’l,’]’l,’ h'h- hi
401 — 1)k 41 h; Mh; .
= EA + (421 = Dhisry =44, Y il taking A = —
hih; 2hih; hi 12
€ 2hi i
= ~ ( +1 ~ h )y+ h n ‘ > 9y
hih; 6h;h; 12h;

provided that 12€ + h?n > 2(2h;1 + h;)y, for all €, assuming the lower bound of ¥ = a(x) = x” and
n= @ + i = @ + N;. Similarly, we have

A h? Aoh; A (hi +2h; Mh
"’Zfr‘ = £ = ! 12 i—1+ 2 fl\ a; 1( lfz l+1)ai+1 Sias Citl],
hit1hi hz+1h hiy1hi h; hi
Ao —Ap)h? M+ A2)hih; 20 h? Mh
_ gA (A2 DY+ (M 4 A2)hihi Y+ 24 i1V Ahian ’ since A; + Ay = =
hit1hi B h;
1 —4A)h;y+4Mh; Mh;
_ EA +( Dhiy+4Mhiay - A z+177‘ taking 4 = —
his1hi 21 hi 12
_ € + (hl—H +2h; )7 hz+171
hiy1h; 6hi i1 hi 12h; ’

which is always true since the mesh parameters and the coefficients are bounded. Finally, we have

€ A Ao (hip1 — hy) A
Zf| = —a |+ ———>a;— —aiy1 — A
= 'hhz-i-l Jrhi+1a 1F hihi . hia+1 2
| e 2(hi—hin)y 5
N hihiyy 6h;hii 12” ’
L ¢ € Z(h,'—hi+1)’}/+in
h'hi+1 6hihi 127
2h; h; h; h; 2h; h;
|$ |_|_|$+|_ ( +1"|: )7+ 7:,_'_ £A ( +1+ )7 +17M
hh 6h;h; 12h;  hih; 6hl+1h 12h,~
€ hi—hi hi—hi
_ 4! )V (b= hie)n.
hihiyy 3hihi 1 12h;

From the above derivation, it easily follows that |.£¢| > || + || for all mesh parameters and
bounded coefficients. The above conditions guarantee that the system of linear equations is diagonally
dominant for sufficiently small ;. This implies that the tridiagonal system is non-singular and has a
unique solution. Therefore, the derived method for solving the tri-diagonal system given by Eq. (18) is
stable. In the following step, we use the truncation error to show consistency and convergence analysis.
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To do this, we consider space direction error analysis only at (n+ 1). For the sake of simplicity, consid-
ering space direction in Eq. (20) at (n+ 1) time level only and the function in the right hand side in Eq.
(21) only, the local truncation error is given by

G=2

1

D+ LD+ LD — F, (22)

where 7, = —%fi_] — A fi— A‘Z'flf,-Jrl. From Eq. (3), we get

E(Pry)im1 +ai—1(Py)i—1 —bim1Pi—1 = fiz1,
E(Pyy)i +ai(Py)i — bi®; = f;, (23)
E(Du)iv1 +aiv1 (Pr)it1 — big1Piv1 = fis1.

Multiplying Eq. (23) with different expressions, we obtain

Mh; 7L h;

- }11 |:€(q>xx)i1+ai1(¢x)il_bilq)i1:| == fz 1

o[ e(®ur+ @i b®) = 24)
AMh; ). h;

- lﬁﬂ [8(¢xx)i+1+ai+1(q’x)i+1—bi+1q>i+1] == Hfm

Plugging Eq. (24) in Eq. (22), we have

e h; A h i Mhib;—
gl:a% i— l+gcq) +«>§/ﬂ+¢l+1+ 1 (q)xx)l 1+ 1 l(q)x)i—l - ! = lc]:)i—l
er hi Ah; i Mh; b;
+ €22 (Pry)i + A2ai(Py)i — Anbi®; + %(q’xx)iﬂ + %@(‘Dx)m — %q’m-
(25)

By replacing the Taylor’s expansion of terms ®@; 1, ®; 1, (Py)i—1, (Px)it1, (Prx)i—1, and (Dyy )i+ in Eq.
(25) in space direction only up to the third-order derivatives, the error at the (n+ 1) time level is
expressed as follows:

& = 0, Pi+ E1,i(Py)i + & i(Pox)i + E3,i( Pror )i (26)
where

i =L+ L+ L — Aihi bi—1 —Axb; — )lembm,

i i
Gi=hin L L+ ’I;lh ai 1+ l;lh‘zb, 1+ A+ MZZHQ’“ My,

! ' l (27)
Py A ’L;l’:fzal-_l - 2: by +e(h+20) + MZI. a1 — Mzhh i,
&= h’36+1 L - hgcg + 7;1}%'3@_1 + ;:fi?bi_l + €A1 (hiy1 —hi) + )*12’;%1 aiy1— M:;“ biy1.
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From Eq. (18), we have

A hi A hi
LTS+ L = }l bi—1+ Axb; + ];l+lbi+1- (28)

1 1

Using Eq. (20) in first equation of Eq. (27), we obtain &; = 0. It is straightforward that using .%;* and
£ in Eq. (27), we obtain & ; = 0 and &> ; = 0. The last expression in Eq. (27) can be simplified as

1 1
&3 = &(hit1 —hy) (11 - 6) + 8(11}1,-201'—1 — Mahihip1ai+ Mt ain). (29)

The truncation error in Eq. (26) becomes
1 1
éai = |:£(hi+1 — h,’) (Al — 6) + g(klh?al;l — lzh,'h,q_lai +7Llh,-2+1a,-+1) (q)xxx)i~ (30)

AS h;, hiy1 — 0, then the truncation error &; — 0, demonstrating the consistency of the method.

Theorem 3. We consider ¢(x;) as the continuous solution and ®; as the discrete solution. The space
direction error satisfies the following bound.:

sup | D;—o(x;)| < CNx_2 In’ N,
0<e<l

where C is a generic constant independent of € and N,.

Proof. To prove this theorem, we look at two cases:
Casei): Foro = %, the mesh is uniform, and the classical approach is used to carry out the error analysis.

The mesh size is h; = Nix and % > 1. This gives g=1/2 < CInN,. Since a(x) = x”, a(0) = 0,a(x) > 0 for
x>0, at x =0, there is a turning point and x = 0 is left boundary. Therefore, we assume a(x) > 0on [0, 1]
and a(x) > a > 0 only on [0, 1], where & is the transition point of Shishkin mesh. Use h; := hj; = N%

in Eq. (30), the truncation error becomes
‘éﬂ < CN;2((I)xxx)ia

where C = é(Z)Ll — Ay) . Using a classical bound in Theorem (1), we obtain the bound

|&| < CN21n® N, for i=1,2,...,Ny—1.
Case ii): For o0 = % In Ny, the mesh is piecewise uniform, with mesh size h; = %V% in sub-domain (0, o)
2(1-o0) . . . 2(1-0) 1 .
and h; = ———= in sub-domain (o, 1). Using h; = h;1 | = =~ < CN, ' in Eq. (30) on sub-domain

(0,1), we getx
61| < ON; (@),

where C = £(24; — A)a and a(x) > o > 0 only on [0,1]. Applying the fact \/&¢ < CN; ! and using
bound in Theorem 2 for regular component, we obtain

N.
6] < CN2(141/€) < CN 2, i= " Ne— L. 3D
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On sub-domain (0, 0), using h; = h;11 = f\,—‘f in Eq. (30), we have
6] < Ch (@)

/B _o+/B
where C = (241 — A;)a and a(x) > o > 0 only on [0,1]. Using the fact that eix'\/: <e 6\/: =

2 YE N /B
e VB \/: = ¢~ 2"Nv = N2 and applying the bound in Theorem 2 for singular component, we have

€] < (CVEN-InN,)2e~ eV E <enNmlN,, (32)
assuming /€ < CN, I'[see [7], page 3]. Combining Eqs. (31) and (32) yields the truncation error
|&] < CN2In®N,, 1<i<Ne—1,
as required. O

Theorem 4. Assume ¢ (x;,t,) be the continuous solution and P! be the discrete solution. Then, the
parameter-uniform error bound is given by

| D7 — ¢ (xi,1,)| < C(A> + N, *In*N,),
where C is a generic constant regardless of €, N, and N;.

Proof. Combining the global time discretization bound established in Lemma 4 with the global space
discretization bound from Theorem 3, we obtain the result. O

5 Numerical illustrations

For numerical experimentation and simulation, we used MATLAB R2020a software packages. All nu-
merical results and graphs are computed by taking parameters A; = 1—12;12 = %

Example 1. Firstly, we consider ao(x) = 1,b(x) = 1,9(x) = (1 —x)%,yr(t) = 1 +12, wg(t) = 0 and
f(x,t) = x> — 1 in Egs. (1)-(2).

Example 2. Secondly, we consider ag(x) = 1,b(x) = (x+p), f(x,t) = pe ' (x* = 1), 0 (x) = (1 —x)%, y.(t) =
1+12 and wg(¢) = 0 in Egs. (1)-(2).

Due to the lack of an analytical solution for Example 1 and Example 2, the double mesh concept is
utilized to compute the maximum point-wise errors and numerical rate of convergence via

Nx:Nt
NeN, NeN, 2N, 2N, N, E;
E; " = max DN (x; 1) — PN (X0, 10 and .7 =lo —
3 OSiSNx;OSnSNt‘ (3.1 (12 )| ° 52\ g2 )

where @i (x;1,) is the numerical solution whereas ®*"+?N: (xy;.15,) is the double mesh numerical
solution.
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Table 1: Comparisons of our ENx_pNr with [17] and [9] for Example 1 taking Ny = N, and p =2

el N, =16 32 64 128 256 512 1024
Our result

1072 1.1234e-3  1.5963e-4 3.2204e-5 8.2609¢-6  4.7519¢-6 ~ 2.5577e-6  1.2161e-6
1074 2.8602e-3  8.6909¢-4 2.5430e-4 6.7496e-5 1.7964e-5 4.5147e-6  1.1113e-6
10-6 3.3531e-3  9.8713e-4 2.8377e-4 8.5340e-5 2.3703¢-5 6.4176e-6  1.6988¢-6
10-8 3.3699e-3  1.0140e-3 2.8412e-4 8.6841le-5 2.3857e-5  6.5249¢-6  1.7427¢-6
10-10 3.3713e-3  1.0164e-3 2.8546e-4 8.6870e-5 2.3903e-5 6.5603e-6  1.7426e-6
10712 3.3715e-3  1.0167e-3  2.8559¢-4 8.6872e-5 2.3914e-5  6.5633e-6  1.7437¢-6
1014 3.3715e-3  1.0167e-3 2.856le-4 8.6872e-5 2.3916e-5 6.5636e-6 1.7438e-6
10-16 3.3715e-3  1.0167e-3  2.856le-4 8.6872e-5 2.3916e-5 6.5636e-6 1.7438e-6
10-'8 3.3715e-3  1.0167e-3  2.856le-4 8.6872e-5 2.3916e-5 6.5636e-6  1.7438¢-6
1020 3.3715e-3  1.0167e-3  2.856le-4 8.6872e-5 2.3916e-5 6.5636e-6  1.7438e-6
EN: 3.3715e-3  1.0167e-3  2.856le-4 8.6872e-5 2.3916e-5 6.5636e-6 1.7438¢-6
s 1.7295 1.8318 1.7171 1.8609 1.8654 1.9123 -
CPU(sec) 0.127256  0.273973  0.883163  3.275063  12.488072 69.609164 299.47704

In[17]
EN: - 1.0995¢-2  6.2049¢-3  3.3378e-3  1.7433e-3  8.9528e-4 -
PN - 0.8254 0.8945 0.9371 0.9614 - -
In [9]

EN: - 7.6969¢-3  3.6222¢-3  1.3930e-3 4.7347e-4  1.5194e-4  4.7125e-5
N - 1.0874 1.3786 1.5569 1.6398 1.6890 -

Example 3. Lastly, we consider Eqgs. (1)-(2) with ag(x) = 1,b(x) = 1. The functions y (1) =0, yg(t) =
0, 9(x) =1—x+xe /VE—e¥/Ve and f(x,t) = e ' [xP (e /VE+ % -
the analytical solution

O(x,t)=e"" (1 eﬁ> +xe™! (eVl? — 1>.

As we have the analytical solution for the Example 3, we use the following formula to compute the
maximum point-wise errors:

1) — e */V€] are chosen from

Ny, N NN, Ne,N, N, Ee
E; = max DN (X, 1) — O (x4, 2 and ;7" =lo —
¢ os:‘szvx;ogngzvt‘ (i) = 9 (st ) 2\ g )

where @V (x; 1,) is the numerical solution whereas ¢ (x;,,) is the analytical solution. The parameter-
uniform error and rate of convergence are computed by

ENN = max ENM and AN =10 7ENX’N’
X Be &2\ pavan |

The results presented in Tables | (p =2) and 2 (p = 1) clearly show that currently used method
improved the findings reported in the literature for Example 1. These results indicate that using p =2
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Table 2: Comparisons of our ENx pNe with [17], [5], [13] and [14] for Example 1 taking Ny =N, and p=1

el N, =16 32 64 128 256 512 1024
Our result
1072 6.5979¢-3  1.4887e-3 3.6050e-4 8.9364e-5 2.2300e-5 ~ 5.5715e-6  1.3928e-6
1074 8.8940e-3 3.0898e-3 1.0372e¢-3 3.4276e-4 1.1161e-4  3.5260e-5  1.0873e-5
10-6 8.8949¢-3  3.0902e¢-3 1.0373e-3 3.4281le-4 1.1162e-4  3.5264e-5 1.0874e-5
10-8 8.8949¢-3  3.0902e-3 1.0373e-3 3.4281e-4 1.1162e-4  3.5264e-5 1.0874e-5
10-10 8.8949¢-3  3.0902e¢-3 1.0373e-3 3.4281le-4 1.1162e-4 3.5264e-5 1.0874e-5
10712 8.8949¢-3  3.0902e-3 1.0373e-3 3.4281e-4 1.1162e-4  3.5264e-5 1.0874e-5
1014 8.8949¢-3  3.0902e-3 1.0373e-3 3.4281e-4 1.1162e-4  3.5264e-5 1.0874e-5
10-16 8.8949¢-3  3.0902e-3 1.0373e-3 3.4281e-4 1.1162e-4  3.5264e-5 1.0874e-5
1018 8.8949¢-3  3.0902e-3 1.0373e-3 3.4281e-4 1.1162e-4  3.5264e-5 1.0874e-5
10~20 8.8949¢-3  3.0902e-3 1.0373e-3 3.428le-4 1.1162e-4 3.5264e-5 1.0874e-5
EN: 8.8949¢-3  3.0902e-3 1.0373e-3 3.4281e-4 1.1162e-4  3.5264e-5 1.0874e-5
Ve 1.5253 1.5749 1.5974 1.6188 1.6623 1.6973
CPU(sec) 0.133344 0.271822 0.841862 8.416789  12.311128 48.345393 242.90517

In[17]
EMNx - 9.1522e-3  4.9429e-3  2.5826e-3  1.3245e¢-3  6.7190e-4 -
s - 0.8888 0.9366 0.9634 0.9791

In [5]
EN: - 3.0430e-2 1.1938e-2  6.1610e-3 3.2113e-3  1.6509e-3  8.1908e-4
Ve - 1.3499 0.9543 0.9400 0.9599 1.0112

In[13]
EN: - 8.0607e-3  4.4718e-3 2.4120e-3  1.2744e-3 - -
N - 0.8501 0.8906 0.9204 - -

In [14]
EN: - 4.9556e-3 2.6327e-3 1.3664e-3 6.9824e-4  4.0519¢-4 -
NV - 0.91254 0.9461 0.9686 0.9820 1.6890 -

yields more accurate maximum point-wise errors and rates than using p = 1. The numerical findings
for p =1 in Tables 3 and 4 reveal that the current method improves the findings that were published in
the literature for Example 2 and Example 3, respectively. The numerical simulations for Examples 1-3
are shown in Figures 1-3 depicting the strong boundary layer formation at x = 0 as € — 0. In Figure 4,
the maximum absolute errors for Examples 1-3 are displayed on a log-log scale, illustrating parameter-
uniform convergence and the theoretical order of convergence. The reported CPU times increase with
refinement of mesh since the linear system size becomes larger, resulting in increasing computational
costs. The method exhibits the expected scalability for direct solutions, with CPU time increasing in
proportion to problem size. Furthermore, CPU times are influenced by the computing environment,
which includes the processor, memory, MATLAB version, and system load.



Parameter-uniform spline in compression method for ... 15

Table 3: Comparisons of our ENX7 rNr with [13] and [14] for Example 2 taking Ny =N,, p =1

el N, =16 32 64 128 256 512 1024

Our result

1072 7.9221e-3  1.8600e-3 4.4941e-4 1.1198e-4 2.7928e-5 6.9783e-6 1.7445e-6

1074 1.0932e-2 3.8711e-3 1.3038e-3 4.3396e-4 1.4130e-4 4.4617e-5 1.3769e-5

10-6 1.0957e-2  3.8770e-3 1.3053e-3 4.3448e-4 1.4146e-4  4.4665e-5 1.3784e-5

10-8 1.0959¢-2 3.8775e-3 1.3055e-3 4.3452e-4 1.4147e-4  4.4668e-5 1.3785e-5

10-10 1.0960e-2 3.8776e-3 1.3055e-3 4.3453e-4 1.4147e-4 4.4669¢-5 1.3785e-5

10712 1.0960e-2 3.8776e-3 1.3055e-3 4.3453e-4  1.4147¢-4  4.4669e-5 1.3785e-5

1014 1.0960e-2 3.8776e-3 1.3055e-3 4.3453e-4 1.4147e-4 4.4669¢-5 1.3785e-5

10-16 1.0960e-2 3.8776e-3 1.3055e-3 4.3453e-4 1.4147e-4 4.4669e-5 1.3785e-5

1018 1.0960e-2 3.8776e-3 1.3055e-3 4.3453e-4 1.4147e¢-4  4.4669e-5 1.3785e-5

1020 1.0960e-2 3.8776e-3 1.3055e¢-3 4.3453e-4 1.4147e-4 4.4669¢-5 1.3785e-5

EN: 1.0960e-2 3.8776e-3 1.3055e-3 4.3453e-4 1.4147e¢-4  4.4669e-5 1.3785e-5

Ve 1.4990 1.5706 1.5871 1.6189 1.6632 1.6962 -

CPU(sec) 0.117904 0.283026 0.845376  3.249200  12.352646 54.954900 240.758146
In [15]

EN: - 5.8935e-3  3.1304e-3 1.6083e-3  8.1279e-4  4.0825e-4 -

s - 0.9128 0.9608 0.9846 0.9934 - -
In[14]

EN: - 4.2861e-3 2.2276e-3 1.1347e¢-3 5.7213e-4 2.8721e-4 -

Ve - 0.9442 0.9732 0.9879 0.9942 - -

6 Conclusion

A uniformly convergent method has been developed to solve the singularly perturbed parabolic boundary
turning point problem. The proposed method is stable and parameter-uniformly convergent with an error
bound of order O(N; 2In N, + N?). Since we used Shishkin mesh, we don’t expect a full second-order
method in the space direction. This is due to the logarithmic factor in the Shishkin mesh, which reduces
both the accuracy and the rate of convergence. The numerical results presented in the Tables reveal that
the current method outperforms methods reported in the literature. Numerical experiments also indicate
that the method performs well for problems with non-smooth data. Future work will consider applying
the present method to a singularly perturbed problem with non-smooth data and higher dimensions.
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Table 4: Comparisons of our ENX7 rNx with [17] and [14] for Example 3 taking Ny =N,, p =1

el N, =16 32 64 128 256 512 1024

Our result

1072 3.0609¢-3  7.0638e-4 1.7414e-4 4.3309e-5 1.0819e-5  2.7037e-6  6.7589¢-7

1074 3.6957e-3 1.3887e-3 4.9147e-4 1.6584e-4 5.4147e-5 1.7123e-5 5.2871e-6

10-6 9.6260e-3 2.2955e¢-3 4.9137e-4 1.6582e-4 5.4141e-5 1.7121e-5 5.2875e-6

10-8 1.1412e-2 3.0051e-3 8.0532e-4 2.0989e¢-4 5.4140e-5 1.7121e-5 5.2876e-6

10-10 1.3995e-2  3.2386e-3 8.5076e-4 2.3382e-4 6.3850e-5 1.716le-5 5.2876e-6

10-12 1.4614e-2 3.5234e-3 8.9211e-4 2.3700e-4 6.5299e-5  1.7964e-5  5.2876e-6

1014 1.4691e-2 3.5719e-3 9.1783e-4 2.4357e-4 6.5798e-5 1.8048e-5 5.2876e-6

10-16 1.4699¢-2  3.5772e-3 9.2120e-4 2.4554e-4  6.6566e-5 1.8154e-5 5.2876e-6

1018 1.4699e-2  3.5778e-3 9.2155e-4 2.4577e-4 6.6702e-5 1.8221e-5 5.2876¢-6

1020 1.4699e-2  3.5778e-3 9.2158e¢-4 2.4579e-4 6.6717e-5 1.8229e-5  5.2876e-6

EN: 1.4699¢-2  3.5778e-3 9.2159e-4 2.4579¢-4 6.6718e-5 1.8230e-5 5.2876e-6

N 2.0386 1.9569 1.9067 1.8813 1.8718 1.7856 -

CPU(sec) 0.069908 0.101305 0.252813  0.838704  3.137878  18.438645 99.490726
In[17]

EMNx - 1.6200e-2  1.0147e-2 5.7757e-3  3.1179¢-3  1.6272e-3 -

s - 0.6750 0.8130 0.8894 0.9382 - -
In[14]

EN: - 5.3773e-3  2.7828e-3 1.4144e-3 7.1277e-4  3.5763e-4 -

N - 0.9503 0.9764 0.9887 0.9950 - -
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