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Abstract

In this paper we consider two spectral refinement schemes, elementary and double iteration,
for the approximation of eigenelements of a compact operator using a new approximating
operator. We show that the new method performs better than the Galerkin, projection and
Sloan methods. We obtain precise orders of convergence for the approximation of eigenele-
ments of an integral operator with a smooth kernel using either the orthogonal projection
onto a spline space or the interpolatory projection at Gauss points onto a discontinuous
piecewise polynomial space. We show that in the double iteration scheme the error for the
eigenvalue iterates using the new method is of the order of R (h¥)*, where h is the mesh
of the partition and k = 0, 1, 2, ... denotes the step of the iteration. This order of conver-
gence is to be compared with the orders 2 (h)* in the Galerkin and projection methods
and hz’(hz’)k in the Sloan method. The error in eigenvector iterates is shown to be of the
order of A (h¥)* in the new method, A" (k") in the Galerkin and projection methods and
hz’(hz’)k in the Sloan method. Similar improvement is observed in the case of the elemen-
tary iteration. We show that these orders of convergence are preserved in the corresponding
discrete methods obtained by replacing the integration by a numerical quadrature formula.
We illustrate this improvement in the order of convergence by numerical examples.

1. Introduction

Let X be a complex Banach space and let T be a bounded linear operator defined
on X. We are interested in numerically solving the following eigenvalue problem:

Té¢=rp, reC, O0#¢ckX.

If T, is a sequence of bounded linear operators on X approximating 7, then we solve
the following eigenvalue problem:

Tapn = Ann. (L1
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The eigenelements A, and ¢, provide approximations to A and ¢, respectively. If
7, is of rank n, then (1.1) is equivalent to a matrix eigenvalue problem of size
n. In order to reach the desired accuracy one may have to choose n very large,
which becomes expensive. Hence spectral refinement schemes such as the Rayleigh-
Schrodinger scheme, elementary iteration and double iteration are used in practice. In
the refinement schemes a matrix eigenvalue problem of relatively small size is solved
only once. The eigenelements A, and ¢, of this small sized eigenvalue problem
provide the O-th iterate. In order to compute the iterates A and ¢, at each step
of the iteration, we need to solve only a system of linear equations of size n, the
coefficient matrix being the same at each step. Hence it is economical to obtain
the desired accuracy by computing a sufficient number of iterates in the refinement
schemes instead of increasing n. Refinement schemes have been extensively studied in
the literature (see [1, 3, 6, 10]). The aim of this paper is to investigate some refinement
schemes using a new method proposed by Kulkarni [9]. The method is applicable to
a wide variety of problems and performs better than the existing methods such as the
Galerkin, projection and Sloan methods.

If T is a compact linear operator and 7, is a sequence of bounded projections on X
converging to the identity operator / pointwise, then in the classical Galerkin method
T, is chosen tobe T.° = 7, T,. In the projection method and in the iterated Galerkin
method proposed by Sloan, T, is 7. = #,T and T® = Tr,, respectively. Recently
the following new approximating operator has been introduced by Kulkarni [9]:

™ =n, T, + 1, T — 7,) + (I — 7,) T,

Since T is compact, it follows that T converges to T in norm. The aim of this paper
is to investigate elementary iteration and double iteration using this new operator T*.
Our results can be easily extended to the Rayleigh-Schrodinger scheme and other
refinement schemes.

We first show that the iterates in elementary and double iteration using the new
method converge faster than the corresponding iterates in the Galerkin, projection and
Sloan methods. These results are applicable to an integral operator with a continuous
kernel. Next we consider T to be an integral operator with a smooth kernel. The
projection m, is either the orthogonal projection or the interpolatory projection at
Gauss points. The range of 7, is a space of piecewise polynomials of order r with
respect to a partition of the interval with mesh h. For k = 0,1,2,..., let u®
and ¢ ¥ denote the iterates in the double iteration scheme. We prove that in the
new method |u® — A| = O(h* (h3)*) and ly® — o) = O(h> (K¥)"). We also
show that in the Galerkin and the projection methods |u® — A| = O(h¥ (h")*) and
l¥® — ¢ll = O"(h)*), and in the Sloan method |u® — A| = 0¥ (h*)*) and
Y& — ol = O(h¥ (h¥')"). We show that even in the case of elementary iteration
the new method exhibits higher orders of convergence than the Galerkin, projection
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and Sloan methods. It is to be noted that the new method is superior to the existing
methods even when the kernel is only continuous.

Here is an outline of the paper. In Section 2 we describe the elementary and the
double iteration schemes. In Section 3 we prove sharper estimates for the eigenvalue
iterates in the elementary and the double iteration schemes. These sharper estimates,
apart from giving higher orders of convergence, also provide a justification for the
observed fact that in the new method and in the projection method the error in the
eigenvalue iterates is smaller than the error in the corresponding eigenvector iterates.
In Section 4 we prove our main results. In Theorems 4.3—4.4 we obtain orders of
convergence for the iterates in the elementary iteration using the new method. In
Theorem 4.5 we obtain orders of convergence for the iterates in the double iteration
using the new method. In Tables 1-3 we list the orders of convergence for the iterates
in the elementary and the double iteration for the new, Galerkin, projection and Sloan
methods. In practice it is necessary to replace the integrals appearing in the definition
of the inner product by a numerical quadrature formula. In Section 5 we show that
the orders of convergence given in Tables 1-3 are still valid after taking into account
the errors introduced by the numerical quadrature formula. In Section 6 we illustrate
our results by numerical examples.

2. Preﬁnﬁnaries

Let BL.(X) denote the space of all bounded linear operators on X along with the
operator norm. For T € BL(X), let o(T) and o(T) denote the resolvent set and the
spectrum of T, respectively:

p(T)={ze€ C:(T—2zI)"" € BL(X)} and o(T)= C\ p(T).
Consider the following eigenvalue problem:
Tp=rp, 2eC, ¢eX, |lol=1

Let T, be a sequence of operators in BL(X) such that || 7,,|| is bounded, ||(T—-T,) T||—0
and ||(T — T,) T,|| — 0. Following [1] we denote the above convergence by T, 5T

Let A # 0 be a simple eigenvalue of T, € such that 0 < € < dist(A, o (T) \ {A))
and I, is the positively oriented circle with center A and radius €. Let

1
=—— [ (T—2zI)7"dz
2mi r,

denote the spectral projection associated with T and A.
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Since 7, - T, there exists ng such that for n > ng, I'e C p(T,) and

a(Te) =sup{I(T, —z)"'| : z € T, n > ng} < o0.
Let

P, = (T, —z1)'dz

2mi Jr,
be the spectral projection associated with 7, and the part of the spectrum of 7,
inside ;. Then || P, || < ¢(T)e < p, say.

For all n large enough, o (T,) NInt(I",) = {A,} and A, is a simple eigenvalue of T,.
Let T,¢n = Andn, l|#all = 1. Then

1 T, —z)™!
———-( ) dz

T 2mi Jr, oz A,

n

is the reduced resolvent associated with T, and A,.
Let T ¢y = x,.¢;, (¢, @) = 1. The spectral projection P, is then given by

Pn-x:(xv ¢;)¢m x € X.
Thus || P,|| = |l¢;ll- Since |[(P, — P)P|| — 0, it follows that || P,¢ — ¢ || — 0. Hence

(¢, dn)enll = 1(p, &) — Nl =1

and for all n large enough, 1/2 < [(¢, ¢;)I.
We define
¢
(¢, #7)
Then ¢, is an eigenvector of T associated with A and (¢(,), ¢;) = 1. Note that for
all n large enough, ||¢e | < 2. We also have S,(T, — A,1) = (T, — A, 1)S, =1 — P,.
We consider the following two iterative refinement schemes (see [1, 6, 10]).

¢(n) =

Elementary or fixed point iteration

A9 =1, ¢©=¢, andfork=12,...,
M) = (Ted™", #p),
¢(k) — ¢(k—l) + S,,(A.(k)¢(k_l) _ T¢(k_l)).

The following error bounds are well known (see, for example, [1]).

THEOREM 2.1. (a) If T, converges to T in norm, then there is a positive integer
ny such that foralln > ny and fork = 0,1, 2, ...

max{|A® — A[, 6% ~ ¢} < «l(T — TITIBIT — TI),

where o and B are constants, independent of n and k.
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(b) If T, > T, then there is a positive integer n, such that for all n > n, and for
k=0,1,2,...

max{|A% — A|, A — 3| @0 — diull, 1FY — eI}
<a|(T = T)TI(Bmax{|[(T — T)TI|, I(T — T)T.IM,

where a and B are constants, independent of n and k.

Double or modified fixed point iteration
w =hny Y0 =
andfork=1,2,...
A(k) —_ (Tl//(k_l) ¢*> ¢(k D __ Tl//(k 1)/)\(’()
(k) — (T¢(k 1) ¢*)’ 1/;“‘) ¢(/c D] + S, ('u(k)q)(k—l) _ T¢(/t-—1))_

We quote the following result from [1].

THEOREM 2.2. If T, > T, then there is a positive integer n, such that for all n > n,
andfork =0,1, ..., max{|u® — AL 1YP ~ ¢mll} < BI(T = )TN, where B
is a constant, independent ofn and k.

3. Modified estimates

We prove below some sharper estimates for the error [A\%) — 1| in the elementary
iteration scheme and for |u® — A| in the double iteration scheme. In numerical
experiments it has often been observed that the error in the eigenvalue iterates is
smaller than the error in the corresponding eigenvector iterates. Our modified estimates
provide justification for this observation when we choose T, to be either the new finite
rank operator

TV =n,Tr, + 7, T — 1) + (I — 1) T,

introduced in [9] or the approximating operator in the projection method.
Note that if 7, converges to T in norm or if 7, 5 T, then forall n large enough,
IT — Tl < tand || Pall = ll$; 1l < p.

THEOREM 3.1. Let T, converge to T in norm, and let ¥ and ¢ be the iterates in
elementary iteration. Then there is a positive integer n, such that for all n > n,

|An —)~|_I I2IIT(T T)T|, 3.1

i¢n — el < @ll(T — T)T.
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Also, fork=1,2, ...

2
A — Al < ITPIO!IIT,.(T — THIT = THTIBIT - T, (3.2)

6% — ¢l < (T = THTIBIT — T,

where o and B are constants, independent of n and k.

PROOF. As the estimates for ||¢* — ¢, are the same as in Theorem 2.1 (a), we
only prove the estimates for A% — A|.

Since T, converges to T in norm, it follows that A, — A, P,|gr) : R(P) = R(P,)
is bijective and for all large n, ||(Palrc)) ']l < 2 (see Osborn [11]).

Hence, for all large n, |A,| = |A|/2. Since A, is a simple eigenvalue of T, we have
T.P, = P,T, = A, P,. Consider

A — A)d = (Palrpy) " Pu(Tp — P, Top) = (Pulrpy) "' Po(T — T,)¢
_ (Pulgpy) ' PaT (T —T)T¢
- An '

Hence
n P ! Pn n n

I)" _A-nl =< =
1AnllA| IAf2

which proves (3.1).
It can be easily seen that

(T(T = T)@F " = ¢y), $2)

AP — A =((T - T)@L" — b)), 1), = A

Hence by using bounds for ||¢%~" — ¢, from Theorem 2.1 (a), we obtain

2
AP —al < ] Pl To(T = TS — diml

2
< M—ﬁdllﬁ@- TIN(T = T)TIBIT - TIH*,

which proves (3.2).

THEOREM 3.2. Let T, > T and let u® and ¢ be the iterates in double iteration.
Then there is a positive integer n; such that foralln > nyand fork =0, 1,2, ...

¥ — Al < el T.(T - T)TIBIT - THTI, (3.3)
19 — dmll < (BICT - T)TIN*,

where c and B are constants, independent of n and k.
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PROOF. Let ¢ = max{4p/|A[%, (2/IA1% + 41p/IAP)}. Recall that u©@ = A® = A,
Hence the bound for |[u® — A| is proved in Theorem 3.1, whereas the bound for
I¥® — ¢l is proved in Theorem 2.2.

Since A #0and ||(T — T,)T| — 0, choose n, such that forn > n,,

IKT = T)TI <1/8 and (T ~ T)T| < |Al/2Bp.
We have A® — A = (T — T,YW* ™V — ¢m), ¢:). Hence
A0 — A < NPT = TINYE — dmll < ptBICT — T)TIH*.

Thus for n > ny, A% — A| < pt(BI(T — T,) T|l) < |*|/2 and hence |AX| > |A|/2.
Now

e =2 =T = T) " = o). ¢7)

1 w'gk—l) - ¢ n ()" - A'S;k))¢ n *
=A_(T,,(T—T,,)T( 0 ™ ())’¢">.

n P
Thus
2 4
1® — Al < I T.(T = T)TI| (m—z + I—)»t%) (BI(T — T,)TIH"

< el T.(T = TYTIBI(T - THTI) .
This completes the proof of (3.3).

We later show that for particular choices of T,, ||T,(T — T,)T| has a higher
order of convergence than ||[(T — T,)T||. Also, ||T,(T — T,)|| has a higher order of
convergence than || T— T7,||. In such cases Theorems 3.1-3.2 provide sharper estimates
for eigenvalue iterates than the estimates obtained from Theorems 2.1-2.2.

Let T be a compact linear operator and (i7,,) be a sequence of bounded projections
defined on X, that is, each 7, is in BL(X) and n? = 7. In the classical Galerkin,
projection and Sloan methods, T is approximated by TS = n,Tm,, TV = n, T and

T;ls = Tn,, respectively. It is easy to check that TnG 35T, T - 7;” | = 0 and
TS 5 T. Since

TV = n, T, + n, T — 7)) + (I — m,)) T,

it follows that || T — T,,Mll =l - nm,)T{U — m,)|| > 0. Theorems 2.1, 3.1 and 3.2
are thus applicable to the above four methods.
Note that

IT = TOTI = oUld — =) T,
0T =T W =4d —=)TY, WT—THTh=|TU - =) T}
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and
T~ TOHTI < It = 2 TINTI + 7l TU = 2) T = O — m) .

The comparison of the above bounds suggests that the iterates defined by the
elementary and the double iteration schemes using the new method should converge
faster than the corresponding iterates obtained by using the Galerkin, projection or
Sloan methods. These results are applicable to an integral operator with a continuous
kernel.

In the next section we consider T to be an integral operator with a smooth kernel.
We choose X, = R(m,) to be a space of piecewise polynomials. The projection 7,
is either the orthogonal projection or the interpolatory projection at Gauss points. We
obtain precise orders of convergence in terms of powers of the mesh A of the partition
and show that the iterates using the new method converge at a much faster rate than
the iterates obtained using the Galerkin, projection or Sloan methods.

4. Main results

Consider the integral operator

1
(Tu)(s) = / k(s, Hu(t)dm(z), s €[0,1],
0 .

where the kernel k(-, ) € C([0, 1]x[0, 1]). Then T : L?[0,1] —» L?[0,1] or T :
C[0, 1] — (IO, 1] is a compact linear operator. Let r > 0 and let C"[0, 1] denote the
space of r times continuously differentiable functions. If k(-, -) € C'([0, 1]x[0, 1]),
then R(T) C C'[0, 1]. For u € C"[0, 1}, u” denotes the r-th derivative of u. We set

i+f

DY k(s,t) = :
(s, asior

i

and ||ull,.c0 = Yi—g |4®|loo. For u € L2[0, 1], we have

k(s,0), s, 0€[0,1], [kllroo =) > ID"klleo

i=0 j=0

r

1
(Tu)"’(s):/ 9 k(s,Hu()dm(t), s €[0,1].
0

as’
Hence
I(Tw) oo < N1Ellrcolltell2. 4.1
For any integer n, let
O=gh<t<---<ty=1 4.2)
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be a partition and for i = 1,...,n, set h; = ; — t,_,, h = max; h;. We assume
that B — O as n — 00. Choose r > 1. Let X, = S, the space of all piecewise
polynomials of order r (that is, of degree < r — 1) with breakpointsat #,, ... , t,_ and
with v continuous derivatives, —1 < v < r — 2. Here v = 0 corresponds to the case of
continuous pieceWisc polynomials. If v = —1, there are no continuity requirements
at the breakpoints, in which case we arbitrarily take u, € X, to be left continuous at
t, ..., t, and right continuous at f,.

4.1. Orthogonal projection Let X = L?[0,1]. Let (,) and | - |, denote the
usual inner product and the L? norm on X. Let 7, : X — X, denote the orthogonal
projection. When v = —1 or 0 it is known that, without any restriction on the partition
(see Richter [12] and de Boor [4], respectively),

ftnll fo o < C. 4.3)

When v > 1, (4.3) remains true with the additional restriction that the partition is
quasiuniform (see Douglas et al. [7]). Then 7, u — uasn — oo foreach u € X. We
assume that the kernel k(-, -) € C"([0, 1] x [0, 1]).

In what follows we crucially use the following estimate from Chatelin {3]. For
ue C0,1),

I = A)ulleo < Cillu® ook’ 4.4

The basic idea for proving the following theorems comes from Propositions 4.1-4.4
of Kulkarni ([8}).

THEOREM 4.1. If m, : L?[0, 1] — X, is the orthogonal projection defined above
and T is an integral operator with kernel k(-,-) € C'([0, 1] x [0, 1)), then

I =) T = O(R'), (4.5)

I =) TU = m)ll = OGK™), (4.6)
ITU = m) TN = O™), 4.7

I = 7)TU = m,) T = OK), (4.8)
ITU = 7)) TU = m)ll = O™, (4.9)
ITU = )T = 7,) Tl = O*). (4.10)

PROOF. Let u € L?[0, 1]. Since k(-,-) € C"([0, 1] x [0, 1]), Tu € C’[0, 1]. Then
by (4.1) [(Tw)?lleo < [lkll7.c0llull2. Hence by (4.4)

(I = ma) Tull; < GITW) k™ < Cillkllcollull2h”,
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which proves (4.5).
Next [|(I — )T — m,)ullz < GI(TU — m)u)” || oh”. We have

r

1
(T — 7)w)7(s) =/ ;—sjk(s, DI — ma)u)(t) dm(t).
0
For a fixed s € [0, 1] let L, (¢) = 8" (k(s, 1))/ds",t € [0, 1]. Then

(T — 7)) () = U = 7)) (W), L)
= l(u, (I = 7)) < Gillklloollull2h”
Thus [[(T(I = m)u) o < Cillkllc0llull2h” and

I = 7)) T = mp)ully < (C)2 NIkl roollull2h®,

which proves (4.6).
Fix s € [0, 1] and let k,(¢) = k(s, 1), t € [0, 1]. Consider

1
T —m)Tu(s) = / k(s, I — 7, ) (Tu)(t) dm(2)
0
= ((I =7, )(Tw), (I — ma)ks).

Hence
1T = m) Tullz < (COHTW)? [looll k) llooh®
< (CDA(Ik N r00)* ull2h*, 4.11)

"which proves (4.7). Also,

r

1
(TU — m) Tw"(s) = / %k(s, O — 7,)(Tu)(t) dm ().
i .
Hence
ICTU = 7 TP lloo < (COXIK ool ull2H7 @.12)
Thus

I = 7)) T = 7)) Tullz < GITU = 1) Tu)?||ooh”
< (G Ukl o) lull 4™,

which proves (4.8). We have by (4.11) and (4.12)

ITU = 2)TU = 7)ully < (CPITU = 7)) ool (k) oo k™
< (G (ko) Nuli2h™,
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which proves (4.9).
Lastly, using (4.11) and (4.12) we obtain

1T = 7)TU = m) Tully < (CY T = 1) Tw) ool (k) llooh™
< (C)* (kN rco)* i

This completes the proof of (4.10).

4.2. Interpolatory projection Let X = ([0, 1] with the supremum norm. Choose
r > 1 and we assume that k(-, -) € C¥ ([0, 1] x [0, 1]). Then the integral operator
defined by (4.1) is a compact linear operator on C[O0, 1].

Here we choose X, = S, the space of all piecewise polynomials of order r with
breakpoints at #, ... , t,.;. We impose no continuity conditions at the breakpoints.

Let B, = {1y,...,1,} denote the set of r Gauss points, that is, the zeros of the
(Legendre) polynomial d"((s*—1)")/ds" intheinterval [—1, 1}. Define f; : [-1, 1] >
[#:-1, ;] as follows:

1—1¢ 141t

fi() = Tti—l + - t, te[-1,1}

LetA =, fi(B) ={ty; =fi(xj)): 1 <i<n, 1 <j <r}, the set of nr Gauss
points. We define rr,, : C[0, 1] > X, by

ot € Xp, (Wat)(ty) = u(ry), 1<is<n, 1<j<r

Then m,u — uas n — oo for each u € C[0, 1].
The following two estimates are crucially used in the proof of Theorem 4.2.

For u € C'[0, 1] (see Chatelin [3]),
1T = wa)ulleo < Cillu ook’ (4.13)

Let f € C'[0, 1] and g € C¥[0, 1]. Then (see de Boor-Swartz [5])

1
/ fOU = m)g di| £ Gf lreoligllarneoh™ (4.14)
0

Using the above two estimates the following theorem can be proved. As the proof
is along the same lines as the proof of Theorem 4.1, we just state the result.

THEOREM 4.2. If it : C[0, 1] = X, is the interpolatory projection defined above
and T is an integral operator with kernel k(-, -) € C¥ ([0, 1] x [0, 1]), then

I — )TN = O(R'), I = )T = 7))l = O(R),
IT(I - 7)T| = Oh™), ITU = 7)TU = 7m)l = OG™),
I =) TU = 7)) Tl = O,  NTU = 7)TU — 7)) Tl = OK*).
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Note that in the interpolatory projection the estimates for || (I — ) T(I —m,)| and
|T(I —m,)T(I —m,)|| are different than the corresponding estimates, (4.6) and (4.9),
in the orthogonal projection.

4.3. Convergence rates We give below the orders of convergence for the iterates
defined by the elementary iteration. We choose 7, to be the new approximating
operator

7;,” =m,Tn, + 7, TU —7m,)+ (U —n,)Tm,.

THEOREM 4.3. Let T be an integral operator with a kernel k(-,-) € C'([0, 1] x
[0, 11) and let m, be the orthogonal projection defined in Section 4.1. Let A®) and

@® be the iterates in the elementary iteration using the new method. Then for
k=0,12,...

AP — A = O (h¥)"), (4.15)
60 — deuyll = OB (B*)). (4.16)

PROOF. Let ||7r,|| < y. Note that by Theorem 4.1

IT—TM| = Ild —m)TU - m)l = OR>),
(T =TT = I — 7)) TU — m) Tl = O™,
1T = T = 7 TU — m) T — 7,
<yITU - 7)TU - )l = OG),
ITY(T - T)T| = |7 TU — 7)) TU — 7,) T
<yITU - m)TU — 1) Tl = O*).

The proof now follows from Theorem 3.1.
Note that if we use Theorem 2.1, then we can only say that

G — Al = Ok (h*)").

THEOREM 4.4. Let T be an integral operator with a kernel k(-,-) € C¥ ([0, 1] x
[0, 10) and let 7, be the interpolatory projection defined in Section 4.2. Let A®
and ¢® be the iterates in the elementary iteration using the new method. Then for
k=0,1,..., A% — x| = OR* (h")") and ||¢® — il = OHY (h)).

PROOF. The proof follows from Theorems 3.1 and 4.2.
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We now consider the double iteration. The projection =z, is chosen to be either
the orthogonal projection described in Section 4.1 or the interpolatory projection
described in Section 4.2. The operator T is chosen to be an integral operator with the
kernel r times continuously differentiable in the case of the orthogonal projection or
2r times continuously differentiable in the case of the interpolatory projection. The
operator T, is chosen to be

TV = 7, Tr, + w0, T — 7,) + (I — w,) T,

THEOREM 4.5. Let u® and y'P be the iterates in the double iteration. Then for
k=0,1,..., |u¥ — Al = Oh* (h*")*) and P — pmll = O (h*7)").

PROOF. The proof follows by combining the results of Theorems 3.2, 4.1 and 4.2.

In a similar manner we can obtain orders of convergence for the iterates obtained
by using the Galerkin, projection and Sloan methods. We skip the proofs and just
list the orders of convergence for the eigenelement iterates in the elementary and the
double iteration using these three methods. Itis to be noted that the eigenvalue iterates
in the projection method and the Sloan method are the same.

In Table 1 we give orders of convergence for the iterates in the double iteration.
The projection operator 7, is either the orthogonal or the interpolatory projection. In
Tables 2 and 3 we list the orders of convergence for the elementary iteration with the
orthogonal and the interpolatory projections, respectively. Note that k denotes the
number of iterates and takes values 0, 1, 2, ....

TABLE 1. Orders of convergence: double iteration, orthogonal or interpolatory projection.

Method 2® =2 | Y0 —dmll
new h4r(h3r)k h3r(h3r)k
Galerkin h¥ (") h"(h")*
projection R (h?r)* k" (k)
Sloan h2r (h)" R (h¥)"

TABLE 2. Orders of convergence: elementary iteration, orthogonal projection.

Method A® =1 | 16® — ¢l
new h4r(h2r)k h3r(h2r)"
Galerkin h¥ h" k=0

h (W) R (h")* k> 1
projection | A% (h")* h (k)"
Sloan R (hT)F R (h")F
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TABLE 3. Orders of convergence: elementary iteration, interpolatory projection.

Method A8 — 1] 9P — Pl
new h4r(hr)r h3r(hr)k
Galerkin h¥ h: k=0
k" (h7)*-D12 R (R)* D2 kodd, k > 1
h"(h")? R (W) : keven, k > 2
projection h¥ (h")" h' (k")
Sloan h¥ (Rh")* h¥(h")* : k even
R¥ (R : k odd

REMARK. It may be seen from Table 1 that the eigenvalue as well as eigenvector
iterates in the double iteration using the new method have higher orders of convergence
than the Galerkin, projection or Sloan methods. The iterates in the Sloan method
converge faster than the iterates in the Galerkin method. The eigenvector iterates in
the Sloan method converge faster than the corresponding iterates in the projection
method. At each step of the iteration the improvement is of the order of A% in the new
method, of the order of 4% in the Sloan method, and of the order of A" in the Galerkin
method. In the projection method the improvement for eigenvector iterates is of the
order of h".

From Table 2 we observe that even in the case of elementary iteration with the
orthogonal projection, the new method is superior to the Galerkin, projection and
Sloan methods. Here at each step of the iteration the improvement is of the order of
h?*" in the new method and of the order of A" in the Galerkin, projection and Sloan
methods.

In the case of the elementary iteration with the interpolatory projection, we see
from Table 3 that the iterates in the new method are still more accurate than the corre-
sponding iterates in the Galerkin, projection and Sloan methods. But the improvement
at each step of the iteration is of the order of A" as in the case of the projection method.
In the Galerkin and Sloan methods the improvement will be respectively A" and A%
after every two steps.

We also note that in the new method the double iteration is clearly superior to
the elementary iteration. In the case of the orthogonal projection the improvement,
per step of the iteration, is from A% in the elementary iteration to A in the double
iteration. In the case of the interpolatory projection this improvement is from A" to
h3" per step of the iteration.

Note that in both the elementary and the double iteration, using the new or the
projection method, the eigenvalue iterates have a higher order of convergence than the
corresponding eigenvector iterates.

In the new method and in the Galerkin method the elementary iteration with the
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orthogonal projection has a higher order of convergence than the elementary iteration
with the interpolatory projection.

In Section 6 we illustrate the above observations by numerical examples.

Note that the dimension of the range of n, is nr. Then the rank of 7.¢, TV and
T? is nr, while the rank of the new operator T* is 2nr. Thus in the new method we
need to solve an eigenvalue problem double the size of the eigenvalue problem in the
Galerkin, projection or Sloan methods. But as the order of convergence is improved,
as given in Tables 1-3, it is still economical to use the new method. Also, note that
for double iteration, in addition to the computations in the elementary iteration, we
need to compute A® = (Ty &=V, @) and Ty D /AW,

5. Discrete methods

It is to be noted that, in practice, while computing the iterates in the refinement
schemes, we need to replace the integrals appearing in the integral operator 7 and
in the inner product by a numerical quadrature formula. In this section we show
that if we choose the numerical quadrature formula appropriately, then the orders of
convergence given in Tables 1-3 are still valid. We first consider the case of the
orthogonal projection.

Let X = L0, 1]. For r > 1, let T be an integral operator with kernel k(-, -) €
C¥([0,1] x [0,1]) and let X, = S,f,}. The dimension of X, is N = nr. Let
7, : L?[0, 1] = X, be the orthogonal projection. If {e;, e,, . .., ey} is an orthogonal
basis for X, then

N
m.f =Z(f, ele, [ eX.
j=1
Consider a fine partition 0 = sy < 57 < -+ < s, = 1 of [0, 1] with norm
h = max{s;—s;; : i =1, ..., m}. We assume that the above partition is a refinement
of the partition (4.2) defined in Section 4 sothatm > nandh < h. Letg; : [—1, 1] —
[5i-1, 5;] be the affine map defined as

I—1 +l+t
Si—
) 1

Let{n; =gi(rj)):1<i<m, 1<j <r}=1{§ :1<p <R = mr}be the set of
mr Gauss points. Consider the composite Gauss rule with r points given by

si, te[-1,1].

IAOES

R 1
> uf6)= [ for

p=1
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If f € C¥[0, 1], then

1 R
| F@ar= wor ) < Gilr i, 5.1)
0

p=1

where C; is a constant independent of h.
We define

R
(Tew)(s) = ) wok(s, £ u(E,), s €[0,1].
p=1

Using (5.1), it can be easily checked that ||[(T — TR)T| = O(fzz’). It is well known
that if A is a simple eigenvalue of T and A* is the eigenvalue of Tz approximating X,
then

A = AR < GIT = TR)TI = Oh™). (5.2)

Similarly the error in the eigenvector approximation is of the order of A%.
Following Atkinson and Bogomolny [2] we define the discrete inner product as

R
. &)= _w,f &)gE,), forf,gin C[O,1].

p=1

The operator Q, : C[0, 1] — X, is defined by
N
Onf =Z(f, ej)Rej-
j=1
We quote the following results from [2]:
(Qn.f' g)R = (f’ Qng)R1 fvg € C[Oy 1]1

Il @.ll < g, aconstant independent of n and if f € C'[0, 1], then

If = @uf lloo < Callf Pllooh”

With the ‘above notation, a discrete version of the new approximating operator is
defined as

TP = 0nTQn+ QnTr( ~ Qn) + (I = Q) Tr On.

Thus the integral operator T is replaced by Tg, the projection 7, is replaced by Q,
and we approximate eigenelements of Tz by T.°.

We state below a result which is similar to Theorem 4.1. All the operators in the
following theorem are defined on L*[0, 1].
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THEOREM 5.1. If T is an integral operator with kernel k(-, -) € C'([0, 1] x [0, 1]),
then

17 — @) Trll = OCK"), I — @) Tel = @)l = O(R*),
I Te(I = Q) Tell = O(A™), I = @) Tr(l — @) Trll = O(K™),
ITe( — Q)T — @Il = OR), I Tel — @) Te( — Q) Tl = O(AY).

The following error estimates follow from the above result. Let ¢(’f,) be an appro-
priately normalised eigenvector of Ty associated with the eigenvalue AR.

THEOREM 5.2. Let XY and ¢ be the iterates in the elementary iteration obtained
by using using TP. Then fork =0,1,2, ...

A0 — AR| = O(h* (h¥)"), (5.3)
6% — @R || = O(H* (h*)").

THEOREM 5.3. Let i® and ¥® be the iterates in the double iteration obtained by
using TP. Then fork =0,1,2, ...

1% — ARl = 0¥ (™)) and 1P - ¢f Il = O ("),

Also, it can be proved that the orders of convergence given in Tables 1-3 are valid
for discrete versions of the Galerkin, projection and Sloan methods.

REMARK. From the estimates (5.2) and (5.3) we get
AP — Al = O(max (R, K (B*)*)).

Thus the maximum order of convergence that could be attained by the iterates A%
is h%.

In the case of uniform partitions, we have k = 1/n and & = 1/m. If m = nP, then
h = h? and for k = (2p —4)/2, the k-th iterate A¥) has the same order of convergence
as that of AR, If p =2, that is, m = n?, then the zero-th iterate if?) itself has the same
order of convergence as that of A®. Thus the choice of R is determined by the accuracy
which we need and the value of R determines the number of iterations. It is to be
noted that A is obtained by solving an eigenvalue problem of size n” r, whereas A%®)
is obtained by solving an eigenvalue problem of size 2nr and a system of equations of
size nr for each iterate. Similar considerations apply to eigenvector approximation,
double iteration and various methods.
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In the case of interpolatory projection, the discrete version of the new approximating
operator is defined as

’I;,D =m,Trm, + 7, TR(I - 7T,,) + - nn)TR”m

where 1, is the interpolatory projection at nr Gauss points as defined in Section 4.2.
The following result can be proved easily.

THEOREM 5.4. If kernel k(-,-) € C*¥ ([0, 1] x [0, 1]), then

(I = m,)Trll = O(H), C TR = 7)) Tkl = ORY),
I — m)Tel = ) Trll = OHY7), | Tr(I — 7,) Tr(I — 7,) Tl = O(h*).

Using the above results it can be proved that the orders of convergence given in
Tables 1-3 are valid for discrete versions of various operators.

6. Numerical results

We consider the integral operator T given by

1
(Tx)(s) = / k(s, )x(t)dm(r), s e€]0,1],
0

where k(s, t) = exp(st?) or the Green’s kernel

1-1n if0<s<r<l,
k= |10 HO0=ss=t<
t(l—ys) f0<r<s<l.
Orthogonal projection Let X, be the space of piecewise constant functions (r = 1)
with respect to the equidistant partition
1 2
0<-<2<c...c2o 6.1)
n n n
and 7, : L?[0, 1] —» X, be the orthogonal projection. Letn =2 and m = R = 2°.
We choose w, = 1/R, §, = 2p — 1)/R,p =1, ..., R, which are obtained from the
composite midpoint quadrature rule.

Let AR denote the largest eigenvalue of Tk and ¢¥ = @¥, be the associated eigen-
vector, appropriately normalised. The results for the iterates in the elementary and the
double iteration for various methods are given in Tables 4-7. The * indicates that the
error is less than or equal to 10716,
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TABLE 4. New method, orthogonal projection, k(s, t) = exp(s?).

k| IR — a0 TR —o®f | A — u®{ | 9" — ¢
0| 1.7 x10°3 3.0 x10™* 1.7 x1073 3.0 x10™*

1] 1.2 x1077 2.1 x107% | 7.2 x10°1° 1.2 x10°%

2 (89 %107 1.5x10°® [2.6x107"| 50x10°"
3164x10712 | 1.1 x107'° * *

TABLE 5. Galerkin method, orthogonal projection, (s, t) = exp(st).

k| IME =201 1gF — @) | INF~ ulP) | I19% — ¢l
0!24x103 | 43x10°2 | 24 x1073 | 4.3 x107?
1|24x102%| 93 x10* | 1.4 x107> | 1.9 x107°
2| 14x107° | 1.9x107° | 95x%x107° | 1.2 x107®
311.0x10%| 4.1 x1077 | 6.5x107"? | 87 x107"?

TABLE 6. Projection method, orthogonal projection, k(s, ) = exp(st).

k| ME—=20) 1R — @) | AR — u®] | |¢% — ¢
0| 24x1073 | 43x1072 | 24 x107° | 4.3 x107?
1| 14x107° | 1.6 x10™* | 1.0 x107® | 2.1 x10°°
2| 53x%x10°% | 6.2x1077 |[32x107"°| 6.4 x10~°
3120x10719 | 24 x10"° | 1.0x107"2 | 1.9 x10712

TABLE 7. Sloan method, orthogonal projection, k(s, t) = exp(s?).

k| I —a01 | 197 — oI [ IAF —uPl | llo* — ¢
0 24x107 | 93x10* [ 24x107° | 93 x10™*
1] 14 %105 | 35x10° | 1.0 x107° | 8.5x1077
2{53x10% | 1.3x107® [3.1x107° [ 24x10°°
3[20x107° [51x107" [9.0x10™™ [ 7.2 x10°"

221

Interpolatory projection. Collocation at Gauss 2 points We choose X, to be
the space of piecewise linear functions (r = 2) with respect to the equidistant parti-
tion (6.1). The collocation points are Gauss 2 points

. 2k—1-1//3 | 2%k—1+1/V3
WE T =5, k=len

The projection m, : C[0, 1] — X, is the interpolatory projection. As before we fix
n=2and R = 512.
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TABLE 8. New method, collocation at Gauss 2 points, k(s, t) = exp(s?).
kK IAF =207 [11¢F — @ [ IAF = uP[ | 6% — v®]
0| 23 x1078 5.1 x10°¢ 2.3 x1078 5.1 x10°%
1[1.0x1072] 2.1 x10™° * 9.5 x10~13
2 * 7.4 x107" * *

TABLE 9. Galerkin method, collocation at Gauss 2 points, k(s, ) = exp(s?).
kAR =290 T lIof — Pl | 1A% = u®) | " =y
0| 42 x1073 7.5 x1073 4.2 x10-3 7.5 x1073
1| 42x10-3 2.7 x10°° 2.2 x1078 1.1 x1077
2| 22 x1078 1.1 x1077 | 5.5 x10" | 4.6 x10~1*
3162x10719] 2.1 x1071° * *

TABLE 10. Projection method, collocation at Gauss 2 points, k(s, t) = exp(s?).
K RF =BT T 167 ~ 6P | A — uP1 [ 17 ~ ¥l
0] 42 x10-3 5.5 x107° 42 x107° 5.5 x1073
1| 22 x10-8 20x107% |1 62x10°1°}| 74 x1073
2 (87 %1072 | 49 x10~° * 8.4 x10°13
3(75x%x107% | 1.0x10™" * *
TABLE 11. Sloan method, collocation at Gauss 2 boints, k(s, t) = exp(st).
k| I =201 1 of — 0B [ 1AF = u®| | llo* — ¢
0] 42 x10-3 2.7 x1073 | 42 x1073 2.7 x1073
1] 2.2 x1078 1.1 x10~% | 6.2 x10°° | 3.1 x10°10
2| 87 x10-'2 | 2.0 x107% * 3.1 x107%
3(76x107"| 1.1 x10™8 * *
We choose
L l, E® (p — 1/4/3)/R, if p isodd,
PR (p —1+1/+/3)/R, if p iseven.

Green’s kernel Tables 12-13 illustrate that the new method is superior to the
Galerkin method even when the kernel is only continuous. Here we choose n = 8
and m = 256 so that R = 512. We approximate the 10th eigenvalue AR of T; and
a corresponding eigenvector. The corresponding exact eigenvalue A of T is given by
1/10072. Note that since |A — A%| = 3.4 x 1077, we can expect to achieve at the most
an accuracy of 1077 by the iterative methods.
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TABLE 12. New method, collocation at Gauss 2 points, Green’s kernel.

k| IME=2®1 | igR — @) [ IAR— u®] | llo® — ¢
01 72x10° 1.8 x10~* 7.2 x1073 1.8 x10~*
1|25x%x103 | 50x107° 4.1 x10° 1.6 x1073
2|66x107%| 42 %107 1.9 x10~° 5.2 x1077
3133x10°°| 1.5 %1073 * *

4| 15x%x10"%| 3.7 x10°° * *
5|46x1077 | 1.6 x107° * *

TABLE 13. Galerkin method, collocation at Gauss 2 points, Green’s kernel.

k1 IAR =201 | g% — @) [ AR — uP] | 16* — ¢
0| 1.0x10" 3.5 x10™* 1.0 x10~* 34 x10~*
1] 1.0x107° | 9.8 x10°3 2.8 x1073 5.6 x1073
2]28x%x107% | 5.6 x1073 2.8x1073 8.3 x1073
3146x107° | 2.8 x10~° | 1.5x1073 1.7 x1073
4 |25%x107°5 ] 3.2x1073 1.6x10-° 3.8 x10~°
5112x10-° 1.7 x107? 1.1x10°° 2.7 x10°¢

223

REMARK. It may be seen from the above results that the iterates in the elemen-
tary as well as the double iteration using the new method converge faster than the
corresponding iterates obtained using the Galerkin, projection or Sloan methods.
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