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1 Introduction

In this paper, we focus on the initial value problem of special third-order ordinary differential
equations in the following form

y"(x) = f(z,9), y(zo) = wo, ¥'(x0) =0, ¥"(x0) =0, (1)

where y € R%, f: R x R? — R? and the first and second derivatives are not appear in Equation
(1). This type problems can be occur in physical problems such as thin film flow and elecro-
magnetic waves. The Equation can be solved by converting into a system of first order
ordinary differential equations. But this way causes to increase the computational time. Many
researchers have studied for solving directly (Awoyemi & Idowu, [2005; [Waeleh et al., 2011}
You & Chen, 2013 Mechee et al., 2013). This gains to efficiency of the method.

Recently, to increase the accuracy of the Runge-Kutta type methods derived to directly solve
special third-order ordinary differential equations the fourth-order derivative of the solution
has been used in the formulation of the method. These methods are called as two-derivative
Runge-Kutta type (TDRKT) methods. Also, there are methods based on FSAL properties which
directly solve higher order ordinary differential equations. Embedded explicit Runge-Kutta type
methods for directly solving special third-order ordinary differential equations have been given
by Senu et al. (Senu et al., 2014). Extended RKN methods with FSAL property for numerical
integration of perturbed oscillators have been presented in (Fang et all [2010). Exponentially
fitted Runge-Kutta—Nystrom methods for the numerical integration of second-order IVPs with
oscillatory solutions have been derived in (Franco|, 2004). In this study, we present a fourth-
order explicit two-derivative Runge-Kutta type method with FSAL property for directly solving
special third-order ordinary differential equations . The organization of the remainder of this
paper is as follows. In Section 2, we give the preliminaries of TDRKT methods. In Section 3, we
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derive two-derivative Runge-Kutta type methods of order four in three stages has the property
of FSAL. In Section 4, the stability of the proposed method is analyzed. In Section 5, numerical
examples are given to demonstrate the superiority of the proposed method compared with the
other Runge-Kutta methods. Lastly, conclusion is presented in Section 6.

2 The Explicit TDRKT Methods

We consider the s-stage explicit TDRKT methods derived by Lee et al. (Lee et al., [2020) in the
following form

1 1 -
Ynt1 = Yn + hyfly + §h2y;§ + BB f(n, yn) + B b g(an + 6h, Y5, YY),

6 i=1
1 S
Uit = Yo+ byl g2 f @) + 00 Y big(an + cih, Vi, YY) (2)
i=1
S
Yns1 = Un + (@, yn) + 07 big(en + ¢h, Vi, YY),
i=1
where 4" (x) = g(z,y,y') = fa(z,y) + fy(2,y)y" and
Yl = Yn,
Y! =y,
1 1 i—1 '
Y; = yn + heiys, + QhQC?yZ + gh?’cg’f(xn,yn) + Rt Z aijg(xn + cjh, Y, Yj'), i=2,...,8 (3)
j=1
1 i—1
Yi, = y; + hciyx + §h2c?f(a:n, yn) + h3 Z &ijg(a:n + th, Y}', Yj,), 7= 2, ..., S
j=1

The explicit TDRKT methods — include one evaluation of third derivative (f) and many
evaluations of fourth derivative (g). The TDRKT methods can be expressed by Butcher tableau
as follows

c| A4l

b/T bT

b//T

As given in (Lee et al., 2020]), the order conditions for TDRKT methods up to order five are
listed as in the following:

Order 2:
u 1
=1
Order 3: .
1 u 1
sz‘Ci =5 b; = 5’ (5)
=2 i=1
Order 4:
S S 1 S 1
_ I = n_ -
;bzc% DY ;bzc’ 24’ ;bz 24’ (6)
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Order 5:
s 1 s 1—1 1 s 1 s 1
s R A v oo T
szci_207 Zzbzau—lQOy Zbici—&), Zbicz—120. (7)
=2 i=2 j=1 =2 i=1
It is utilised determining coefficients of TDRKT methods the following assumption
i—1 3 il 4
. c; c ,
Zaij:é, Zai]’:i, 1=2,...,8. (8)
Jj=1 j=1

3 A fourth order TDRKT method with FSAL property

In this section, we derive an explicit three-stage (s = 3) fourth order TDRKT method based
on FSAL property. This property means that the last evaluation at any integration step is the
same as the first evaluation at the next integration step. New TDRKT method has effectively
two stages cost per step except for three stages cost at the first step. The FSAL property plays
important role on the efficiency of the schemes. That is, the usage of this property has effect
to reduce computation cost. To obtain fourth order TDRKT method with FSAL property, we
solve Egs. —@ which are equations of order conditions up to order 4 together with FSAL
conditions
63:1, b;,:agi, b;:&gi, i:1,2, bgzo and bé:().

With simplifying assumption, we have two free parameters. Minimizing the fifth order error
equations, we can chosen the free parameters as co = % and agy = %. The fourth order TDRKT
method with FSAL property can be given with Butcher tableau as in the following;:

ol o 0
2 2 4
5| wmms O 35 0

313 13 1 5
| 1500 &5 0|16 a5 O

33 13 | L 5 |1l 25 1
15000 625 16 48

8 72 36
We denominate as TDRKT4FSAL the fourth order TDRKT method with FSAL property.

4 Numerical Results

In this section, we present numerical results obtained from studies carried out on some problems
to show efficiency and accuracy of the new method. The new method with known methods
emerged in the scientific literature are compared. It is used the maximum absolute error versus
the number of function evaluations required by each method in logarithmic scale as criterion for
comparisons. The methods used in comparisons are given in the following:

TDRKT4FSAL: a three-stage fourth order TDRKT method with FSAL property derived in
Section 3.

TDRKT4: a two-stage fourth order TDRKT method derived in (Lee et al., 2020).

RK4: The classical four-stage fourth order Runge-Kutta method given in (Butcher} 2008]).

Problem 4.1 We consider the nonhomogeneous linear initial value problem given in (You &
Chen, [2013)
y" =y+cos(x), y(0)=0, y'(0)=0, y"(0)=L

The exact solution of the problem is y(z) = 3e® — 1 (cos(z) +sin(z)). The problem is integrated

in the interval [0,10] with the step sizes h = 1/2%,i =3,...,7.
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—— TDRKT4
L —<+— TDRKT4FSAL |
—%— RK4

Iogm(Max absolute error)

2.2 2.4 2.6 2.8 3 3.2 3.4 3.6 3.8 4 4.2
Iogm(Function evaluations)

Figure 1: Efficiency curves for Problem 4.1

Figure [1] presents the efficiency curves.
Problem 4.2 We consider the nonlinear initial value problem given in (Lee et al., 2020)

y/l/ _ —6y4, y(O) _ 17 y/(o) = —17 y//(o) = 2.

The exact solution of the problem is y(x) = 1%@

with the step sizes h = 1/2¢,i = 4,...,8. Figure [2 presents the efficiency curves.

. The problem is integrated in the interval [0,5]

-4
—2%— TDRKT4

5F —<}— TDRKT4FSAL |
—%— RK4

Iogm(Max absolute error)
o)

12 . . . . .
2.2 24 26 2.8 3 3.2 34 36 3.8 4 4.2

Iogm(Function evaluations)

Figure 2: Efficiency curves for Problem 4.2

Problem 4.3 We consider the linear system given in (You & Chenl, 2013)

1
g = @(8171/1 + 1393y, + 448y3),
1
yp' = — g (11411 + 2837y, + 896ys),
1
gl = T35 (305991 + 431992 + 1592y3),
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with the initial conditions

yl(o) = 27 yQ(O) = _27 y3(0) = _127

yi(0) =20, y5(0)=-52, y5(0)=5

The exact solution of the problem is

yi(z) = €% —2e* 43737,
ya(z) = 3e® + 2% — 7e737,
y3(z) = —11e* — 5e*® + 4e™37,

The problem is integrated in the interval [0,2] with the step sizes h = 1/2,i = 4,...,8. Figure
presents the efficiency curves.

—<+— TDRKT4FSAL
—%— TDRKT4
—%—RK4

Iogm(Max absolute error)

1.8 2 22 24 26 28 3 32 34 36 38
Iogw(Function evaluations)

Figure 3: Efficiency curves for Problem 4.3

5 Conclusion

In this paper, we derived a three-stage fourth order TDRKT method with FSAL property
(TDRKT4FSAL) for directly solving special third order ordinary differential equations. The
new method has been compared with the classical Runge-Kutta and two-derivative Runge-Kutta
type methods of the same order in terms of the number of function evaluations and the error.
The numerical results are presented in Figures 1-3. Figures 1-3 demonstrated that the new
method more efficient compared to the classical Runge-Kutta and two-derivative Runge-Kutta
type methods.

References

Awoyemi, D.O. & Idowu, O.M. (2005). A class of hybrid collocation methods for third-order
ordinary differential equations. Int. J. Comput. Math, 82(10), 1287-1293.

Butcher, J.C. (2008). Numerical methods for ordinary differential equations. John Wiley & Sons.
Chichester. UK.

o1



JOURNAL OF MODERN TECHNOLOGY AND ENGINEERING, V.6, N.1, 2021

Fang Y., Li, Q. & Wu, X. (2010). Extended RKN methods with FSAL property for oscillatory
systems, Computer Physics Communications, 181(9), 1538-1548.

Franco J.M. (2004). Exponentially fitted explicit Runge-Kutta-Nystrom methods, Journal of
Commputational and Applied Mathematics , 167(1), 1-19.

Lee K.C., Senu, N., Ahmadian A. & Ibrahim, S.N.I. (2020). On Two-Derivative Runge-Kutta
Type Methods for Solving v = f(x,u(x)) with Application to Thin Film Flow Problem,
Symmetry, 12(6), 924.

Mechee M., Senu, N., Ismail F., Nikouravan, B. & Siri, Z. (2013). A three-stage fifth-order Runge-
Kutta method for directly solving special third-order differential equation with application to
thin film flow problem, Math. Probl. Eng., 2013, Article ID 795397.

Senu, N., Mechee M., Ismail F. & Siri, Z. (2014). Embedded explicit Runge-Kutta type methods
for directly solving special third order differential equations y”' = f(x,y), Applied Mathematics
and Computation, 240, 281-293.

Waeleh, N., Majid, Z.A. & Ismail, F. (2011). A new algorithm for solving higher order IVPs of
ODEs, Appl. Math. Sci, 5(56), 2795-2805.

You, X. & Chen, Z. (2013). Direct integrators of Runge-Kutta type for special third-order
ordinary differential equations. Appl. Numer. Math, 74, 128-150.

52



	Introduction
	The Explicit TDRKT Methods
	A fourth order TDRKT method with FSAL property
	Numerical Results
	Conclusion

