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Abstract

In this paper we investigate the discretization of an elliptic boundary value problem in 3D
by means of the hp-version of the Finite Element Method using a mesh of tetrahedrons. We
present several bases based on integrated Jacobi polynomials in which the element stiffness
matrix has O(ps) nonzero entries, where p denotes the polynomial degree. The proof of the
sparsity requires the assistance of computer algebra software. Several numerical experiments
show the efficiency of the proposed bases for higher polynomial degrees p.

AMS Subject Classification: 65N30, , 33C45, 656Q05, 656N22, 656N35, 66N55 Key words: High order
finite elements, Sobolev Spaces, Orthogonal polynomials
1 Introduction

In this paper, we investigate the following boundary value problem: Let Q C R? be a bounded
domain and let A(z,y, 2) be a 3 x 3 matrix which is symmetric and uniformly positive definite in
Q. Find u € Hf (Q) ={ue H'(Q),u=00nT1}, 1 NTy =0, I UTy = 9 such that

CLA(U,’U) = / (VU)TA(Ia Y, Z)V’U = fo+ fiv = <f7U>Q + <f17'U>1"2 (11)
Q Q T

holds for all v € Hf, (€2). Problem (1.1) will be discretized by means of the hp-version of the finite

element method using tetrahedral elements Ag, s =1,...,nel. Let A be the reference tetrahedron

*The work of the second named author has been supported by the Austrian national science foundation FWF
through SFB F013/01.



and F, : A — A, be the (possibly nonlinear) isoparametric mapping to the element A;. We define
the finite element space M := {u € H{ (Q),u |a,= a(F; ' (2,y,2)), @ € Py}, where P}, is the space
of all polynomials of maximal total degree p.

By U = (¢1,...,%n), we denote a basis for M in which the functions ¢4, ..., 1, are the usual hat
functions. The functions ¥, y(j—1)(p—1)+1,- - - » ¥n,+4(p—1) correspond to the edge e; of the mesh,
and vanish on all other edges, i.e. satisfy the condition ¥, 4 (j—1)(p—1)+k—1 le,= 0,10k, where py
is a polynomial of degree p, k = 2,...,p. The support of an edge function is formed by those
elements, which have e; in common. One defines W face shapes which are polynomial on
the defining face and vanish on all other faces. The support of these face-based functions is formed
by the two elements sharing the defining face. The remaining basis functions are interior bubble
functions consisting of a support containing one element only. These functions vanish on each face
of the mesh. With this definition, the basis functions ¢; can be divided into four groups,

e the vertex functions,

e the edge bubble functions,

e face bubble functions,

e the interior bubble functions,

locally on each element Ay, and globally on §.
The Galerkin projection of (1.1) onto M leads to the linear system of algebraic finite element
equations

Kow=f, where Ky =laa(yvi)l,_y, [, = (i) + (frvarali, . (1.2)

The global stiffness matrix Ky can be expressed by the local stiffness matrices on the elements,

i.e.
nel

Ky =Y RIK.R., (1.3)
s=1

where K is the stiffness matrix on the element A, and R, denotes the connectivity matrix for the
numbering of the shape functions on A, and €.
Using the vector u, an approximation u, = Yu of the exact solution w of (1.1) can be built from
the usual finite element isomorphism. In the case of smooth solutions u in parts of the domain
Q, spectral methods, [17], and finite elements of high order (p-version), see e.g. [24], [27], and the
references therein, have become more and more popular for twenty years. For the h-version of the
FEM, the polynomial degree p of the shape functions on the elements is kept constant and the
mesh-size h is decreased. This is in contrast to the p-version of the FEM in which the polynomial
degree p is increased and the mesh-size h is kept constant. Both ideas, mesh refinement and
increasing the polynomial degree, can be combined. This is called the hp-version of the FEM.
The advantage of the p-version in comparison to the h-version is that the solution converges faster
to the exact solution with respect to the number of unknowns N. However, the choice of a basis ¥
in which the element stiffness matrix Ky has O(IN) nonzero matrix entries is a difficult question. In
the one-dimensional case, e.g. for the differential equation —u” +u = f, one can take the primitives
of orthogonal polynomials in order to get a sparse system matrix, see e.g. [16]. In the 2D and 3D
case, the choice of a basis which is optimal due to condition number and sparsity of Ky is not so
clear. In [7], several bases have been investigated regarding their condition number. In the case of
tensor product elements A like quadrilaterals and hexahedrons and a constant diffusion matrix
A, one can take tensor products of integrated Legendre polynomials, see e.g. [6], [16]. Then, the
element stiffness matrix K has O(N) nonzero matrix entries and Ky can be computed in O(N)



operations via (1.3). However, in the case of a general quadrilateral (hexahedral in 3D) element
A with nonparallel opposite edges (faces), most of the orthogonality relations of the reference
element case disappear and K, (and hence Ky) has, in general, O(p®) matrix entries. Using a
quadrature rule, the cost in order to obtain Ky is O(p?). In [20], tensor products of Lagrangian
polynomials on the grid of the Gauss-Lobatto points are proposed. Then, the cost for computing
K, by a quadrature rule is O(p®). This approach can be extended to the tetrahedral case by the
Duffy transformation. If the diffusion function A is piecewise constant, the cost for the generation
of the stiffness matrix can be reduced to O(p*) by the technique of precomputed arrays; see [22],
[17]. However, the choice of a basis in which K, has O(N) matrix entries for some elements A,
is more difficult. In [26], a new basis for triangular and tetrahedral elements has been proposed.
This basis has many nonzero entries, see [25]. A proof for the sparsity of the element stiffness
matrix with O(p®) nonzero entries is still an open problem in the literature. In [12], another basis
for the triangular case is proposed. Moreover, it is proved that the element stiffness matrix has
O(p?) nonzero entries. In comparison to the basis in [26], the weight of the Jacobi polynomials in
y-direction is increased.

In this paper, we investigate several basis functions for tetrahedral elements. We prove that the
element stiffness matrix K, has O(p3) nonzero matrix entries in the case of piecewise constant
coefficients A(z,y, z) on the elements A4 and affine linear mappings F,. Moreover, each nonzero
matrix entry can be computed in O(1) operations. So, the matrix vector multiplication and the
generation of the stiffness matrix can be done in O(N) arithmetical operations. One example of
these bases is the basis proposed in [26]. The proof of the sparsity of the system matrix requires the
assistance of a computer algebra system. For another example where computer algebra software
(esp. symbolic summation techniques) have been applied to a problem arising in the hp-version of
FEM see [8]. There the construction of low energy edge and vertex shape functions for triangles
is described, for which cheap recurrence relations have been derived applying recently developed
computer algebra algorithms for hypergeometric summation. A comment on linking symbolic to
numerical computation in the context of ~Ap-FEM can be found in [23].

In section 2, we formulate and prove the most important properties of Jacobi polynomials and
their primitives. In section 3, the shape functions on the reference tetrahedron A are defined and
the main result of this paper, Theorem 3.3, is formulated. The computational properties of the
element stiffness matrix are summarized in section 4. In section 5, we derive a simple Domain
Decomposition (DD) preconditioner for the block of the interior bubbles. In section 6 we describe
how Theorem 3.3 can be proved in an algorithmic manner. We have executed this proof by the
aid of a program we implemented in the computer algebra system Mathematica. In the appendix,
we give the reader an impression of the computation of the nonzero matrix entries of the element
stiffness matrix using our Mathematica program.

Throughout this paper, the reference tetrahedron A denotes the tetrahedron with the vertices
(-1,-1,-1), (1,—-1,-1), (0,1,—1) and (0,0,1). The parameter nel denotes the number of ele-
ments and p denotes the polynomial degree. By F§, we denote the isoparametric mapping from A
to the tetrahedron A\.

2 Properties of Jacobi polynomials with weight (1 — z)®

For the definition of our basis functions on the reference element, Jacobi polynomials are required.
In this section, we summarize the most important properties of Jacobi polynomials. We refer the
reader to the books of Abramowitz and Stegun, [1], Andrews, Askey and Roy, [5], and Tricomi, [28],
for more details. Moreover, we state and prove some properties which only hold for polynomials
with weight (1 — 2)%(1 + x)°.



Let

B 1 dr
— 2npl(1 — 2)(1 + 2)f dz»

B (x) (1-2)*Q+2)’@@*-1)") neNgaB>-1 (21)

be the nth Jacobi polynomial with respect to the weight function (1 — )®(1 + x)?. The function
p%P(x) is a polynomial of degree n, i.e. p&# € P,,((—1,1)), where IP,, is the space of all polynomials
of degree n on the interval. In the special case a = 3 = 0, the functions p%°(x) are called Legendre
polynomials. Moreover, let

PP () = / PP dy n>l, ) =1 (2.2)
—1

be the nth integrated Jacobi polynomial.
We would like to mention that the integrated Jacobi polynomial (2.2) can be expressed as Jacobi
polynomial (2.1) with modified weights, i.e.

2
~a, 3 — a—1,8—1 _ a—1,0—1 _1 23
5 @) = ey PR ) - (), (23)
for @« > 0 or § > 0. This is easy to be seen, since the derivatives of Jacobi polynomials are again
Jacobi polynomials with shifted parameters, i.e.

d n+a+06+1 ,
—pn’ﬁ(:v) _ 7pni-},ﬁ+l(x)

dx 2

)

see [5].

In the following, we use only the Jacobi and integrated Jacobi polynomials with weight (1 — )%,
i.e. B = 0. Therefore, we omit the second index f in (2.1), (2.2). In this case, relation (2.3)
simplifies to

v o 2 a—1,—1

The following two lemmas summarize the properties of Jacobi and integrated Jacobi polynomials
which have been proved in [12].

Lemma 2.1. Let p& be defined via (2.1). Moreover, let j,1 € Ng and o > —1. Then, we have

) = e [+ e @) — i ()], 24)
Mol = G e g n@re (00t e 2t pie)

nn+a)2n+a+2)
"t D tat st et (2:5)

Moreover, the integral relations

Ll(l —x) 2 (x)pff(x) dx = p§ o, where p§ = m, (2.6)
1

/ 1—2)p)(@)q(z)dz = 0 Vg eP,a—BeNyj>l+a—4 (2.7)
-1

hold.



Lemma 2.2. Letl,j € Ng. Let p& and po be defined via (2.1) and (2.2). Then, the identities

pp(=1) = 0, n>1, (2.8)
@) () + = Pia(a)
2n+a—-1)2n+ ) 2n+a—2)2n+ )
2n — 2 o > 9 9.9
_(2n+a—1)(2n+a—2)p"_2($)’ s (2.9)
2 -1
) = G el TaTg (21t 2Cnt ol - 2)5)
m=1)n+a-2)2n+a)
_(7’L+ 1)(TL—|— CY)(2TL+O¢ _ 2)pn—1(x)v n > 1; (210)
2
Pu(z) = m(??’i_l(@ﬂﬁj(iﬂ))a n=>1, (2.11)
and the integral relations
1
[ a-ori@it@ae = 0 ili-i>2, (2.12)
1
[ - e s = 0 YaePua-feNog i liasg (213
—1

hold.

The most important results are the formulas (2.9) and (2.5). With relation (2.5), we are recursively
able to compute function values of the Jacobi polynomials. Relation (2.9) gives a simple connection
between the Jacobi and the integrated Jacobi polynomials.

Finally, we prove three properties of the Jacobi polynomials which have not been presented in [12].

Lemma 2.3. Let j € Ng. Let p% and p¢ be defined via (2.1) and (2.2). Then,

(a=Dp5(y) = A—ypf ) +205 (), a>1,7>1,(214)

Ya+j—2)p57 W) + Qa—pi2@y) = 11—y ((2—2)pf o) + apf_,(y)) (2.15)
Ha+2j-2)(a-1)p}(y), a>1,j>2,
W) = I50) = e (o) + (25 = 20 ().

a>—1,7>2. (2.16)

Proof. We start with the proof of (2.14). Using (2.5), we can represent

o _ 2j(j + a) N 2 -G +a—-1)
(I=ypj1(y) = TCita-12j+a)l (y) — (2j+a—2)(2j+a_1)pj—2(y)
2j+a—-2)2i+a)+a® ,
(25 +a—2)(2j+a) Pi1y). (2.17)

Using (2.4) twice, we conclude that

_ a—1+j a+j
2p¥—2 = 2 . o

P~ (y) Py a+2jp](y)
I & A

at2j—2 atolit

J J—1
2
W+ 2 Tt -9

Pi2(y). (218



Adding (2.17) and (2.18) and using (2.9), we obtain

Q=0+ 20 = G )
2((1 — 1)a o
i (2] +a—2)(25 + a)pjfl(y)
(2j —2)(a—1) .
C2jta-1)(2jta— 2)793‘—2(3/)

= (a=1)pf(y)-

This proves (2.14). Next, we prove (2.15). Using (2.14) for p} , and p$_;, we have

(1 —y) (2 = 2)p5_2(y) + apf_1(v)) (2.19)
Ha+2j=2)(@-Dpfy) = (a—1)(=(27—2)pf-1(y) + (20 + 25 — 2)p5 (y))
+(45 = Dpi=F () — 200572 (y).
Next, we simplify the right hand side of the previous equation. Using (2.11) and (2.4), we obtain

4j+a-1)

. ~ . N _ a—1 a—1
—(25 = 2)p5_1(y) + 2a + 25 = 2)pf(y) = m(pj (y) +p5 =1 (y)
4(] — 1) a—1 a—1
oo 5 (05 (W) + 9725 ()
_ 4(j+a_1) a—1 4] a—1
= St 1l () 2j+a_1pj_1(y)
4G+a—2) 4G-1) 4
o a3 U W T g
= 4 (y) + i1 (W) (2.20)
Now, we insert (2.20) into (2.19) which proves (2.15).
Finally, we prove (2.16). First, we obtain from (2.9) that
. a+j o?
& = 92 Y (y) — < 2.21
. jta—1 o
+(27-2) P (y)-

2j+a—-1)(2j+a—2)
Secondly, using (2.5) we get

a+j o
25 ta—1)2j+a)i

J
2j+a—-1)2j+a—2

i (y) = 2]'( (y)+2j( )pﬁl(y) (2.22)

«
2j+a)2j+a—2

—(25 - 2) )P?72(y)'

Subtracting (2.22) from (2.21), we conclude that

1

ypi_1(y) — jp5 (y) = DY

(—ap®y (y) + (25 — 2)p%_5(v)) -

This is (2.16) and completes the proof. O



3 Element stiffness matrix

In this section, we define the shape functions on the reference element A. Then, we formulate our
main theorem stating that the element stiffness matrix has about O(p?®) nonzero matrix entries.

The parameter p denotes the polynomial degree.

3.1 Definition of the shape functions

Let A be the reference tetrahedron with the vertices A, B,C, and D, the edges el,...,e6, and the

faces F'1,..., F4, see Figure 1.

D=(0,0,1)

A=(-1,-1,-1) B=(1,-1,-1) F3= ABCD
F4= AABD

Figure 1: Notation of the faces, edges and vertices on the reference element A.

Now, we split the definition of the shape functions into the vertex, edge bubble, face bubble and

interior bubble functions:
e The vertex functions are defined as the usual hat functions, i.e.

1-2y—z2+4x 14+2y—=2
(bA/B(Iay?Z) = +a (250(17,%2) = fyv QSD(Iay?Z) =

Let @y = [¢a, dB, dc, ¢p] denote the basis of the hat functions.

e The edge bubbles are defined as

4 1—2y—2\"
Ger,i(w,y,2) = f)?< i >< 4y Z>, i=2,...,p,

1-2y—=z
1—2y—z+4z o[ 2y 1-2\’ .
¢e2/63,j($7ya2) = 4 p] <1 — 2 ) J= 17' ..
1-2y—zF4x,
¢e4/e5,k('r7yaz) = fpg(z)a kzla"'ap_la
1+2y—=2,
¢86,k('r7yaz) 71)2(2)7 kzlavp_l

2

1+ =2

-1

(3.1)

(3.2)



We denote by ®. = {{(bel z}z 2 {¢82 J}J 1 a{¢eBg}J 1 a{¢64 k}k 1 7{¢€5 k}k 1 7{¢86 k}k ]
the basis of all edge bubble functions.

e The face bubble functions are

5 dx 1—2y—2\" 4 2y -y’
(ZSFl,z,_](:Euy?Z) (1 — 2y_z) ( 4 ) p'] (1 - Z) ( 2 7

1>2,5>1i+j <p,

1-2y—zFdw 2y 1=\ sj12-a
¢F2/F3,j,k(117,y72) = 1 pg <1 —z) ( 5 ka (2),
N 4x 1-2y—=z ‘ i—a . .
¢F4,i,k(x7y72) = p?<1_2y_2) ( 4 ) pk (2)7 1227k2172+k§p

+j= i+k=p—1 i+k=p—1
We denote by ®p = [{qbpu,j};ié,jil ; {¢F2,j,k};—;:1p a{¢’F3,j,k};‘;:1p {Grain} s 5 bt

the basis of all face bubble functions.

e The interior bubbles read as

) dz 1—2y—2\" o 2y 1—y\? aira5 s
. _ 0 2i—a [ _“J - J 27
¢1jk(x7yaz) Y2 <1_2y_2> < 4 > p] <1—Z> ( 2 ) Dy (Z)v

i+i+k<pi>2jk>1 (3.4)

The parameters a,b € Ny satisfy the following assumptions

0<a<4, a<b<eb. (3.5)

Moreover, ®; = [gbwk]gj;gk;lp >, denotes the basis of the interior bubbles.

Z4)Z LR

Let
¢ =[Py, D, P, D]

be the basis of all shape functions. The interior bubbles coincide with the functions given in [26],
see also [17],if a = b= 0.

Remark 3.1. With the same arguments as presented in [12], it can be proved that the edge bubbles
(3.2) corresponding to the edge e vanish on all other edges. The face bubbles (3.3) corresponding
to the face F wvanish on all other faces. The interior bubbles are zero on all faces. Hence, the
functions are linearly independent and span® = P),.

Remark 3.2. To define the global shape functions, we adapt the numbering method developed in
[2], i.e. the mapping Fs transformes the vertices V1,...,V4 on A to the vertices vl,...,vd of the
FE mesh on Ag with fvl < $v2 < $v3 < fvd. The construction of our face bubbles (3.3) requires a
characteristic vertex on each face. Due to our construction, the vertex with the largest number is
the characteristic vertexr on each face. Moreover, the face bubbles are

= 2 1-s\" .
bra/Fr3,ik(r,8) = 2 p?1(1_rs)< 28) pPs), r—1<2s<1—r—-1<r<1

2 1-s\' .,
br1/Faik(r,8) = ﬁ?(ljs)< 25) pPTs), r—1<2s<1—-r,—1<r<l1.



p

There exists a simple basis transformation matriz W between the two bases [ﬁ?(tﬂ iy and
[(1- t)ﬁ?ﬁl(t)]fzz, [12]. This matriz W is a pentadiagonal and upper triangular matriz. Using

the arguments proposed in [12], the continuity of the face bubbles along element boundaries can be
enforced. With the same arguments, the continuity of the edge bubbles can be enforced as well.

Let
A= a2 ax a3 | € R®S
aiz G23 a33
be a diffusion matrix with constant coefficients. We introduce
K;= / (Vo)L AVe (3.6)
A

as the stiffness matrix with respect to the functions (3.1)-(3.4) on the reference tetrahedron. More-
over, let

(Vije)T AV Gy oy (3.7)

4 i,0/=2,5,5/ k,k'=1

R i it jrh=p,i’ +5'+K =p ijtk=p,i' ik =p
K, = [a.. . } = /
AT kIR o i ke k=1
be the block of K ; which corresponds to the interior bubbles.
Now, we are in the position to formulate the main theorem of this paper.

Theorem 3.3. Let IA{A be defined via (3.6). Then, the matriz has w rows and
columns. If condition (3.5) is satisfied, each row has a bounded number of nonzero entries and the
number of total nonzero entries is O(p3). Moreover, the entry afjkﬂ-,jlk, of the matriz Kr 1 (3.7)
is zero if i — '] € {0,2}, or i+ j—i' —j | >34a,or|i+j+k—i —j —k|>2+0.

Proof. The proof is given in section 6. O

Remark 3.4. As presented in [12, Theorem 3.2/, the result can be extended to the case of a general
tetrahedron.

Remark 3.5. Each matrixz entry can be computed in O(1) flops. However, the formulas are quite
long. A more efficient way is to use a sum factorization technique. The remaining one-dimensional
integrals are computed recursively via (2.4) and (2.10) using the product recurrence given in [23].
Using Theorem 3.3, the generation of the matriz can be performed in O(p®) flops.

4 Properties of the interior block of the element stiffness
matrix

In this section, we present the most important computational properties for the matrix K 1.1 (3.7)
which corresponds to the interior block of the element stiffness matrix. In several numerical
experiments, we investigate the nonzero pattern, the number of nonzero entries and the condition
number for the bases (3.4) for several values of a and b. Finally, the time for the generation of
the matrix K 1,7 and the matrix vector multiplication K 7,72 is measured. All computations are
performed on a 2 GHz workstation.

Figure 2 displays the nonzero pattern of the matrix K 1,1, i.e. the block of the interior bubbles for
the Laplacian, using the basis functions

. 4z 1-2y—2\" o, [ 2y 1= 2\ oo
’ _ 50 2 2i+2]
¢1jk(x7yaz) Y2 <1_2y_2> < 4 > pg <1—Z> ( 2 ) Dy, (Z)v




500

1000

1500

2000

2500

3000

3500

4000

. . . . . . ! 0 500 1000 1500 2000 2500 3000 3500 4000
0 10 20 30 40 50 60 70 80 nz = 334835
nz = 2156

Figure 2: Nonzero pattern of the interior bubbles for p = 10 (left) and p = 32 (right) witha = b = 0.

i+j+k<p,i>2jk>1,ie. the functions (3.4) with a = b= 0. A typical stencil like structure
of the nonzero entries can be observed.

Figure 3 displays the averaged numbers of nonzero entries for the matrix K 1,1 for several values
of aand b. If 0 < a < b < 6, the averaged number of nonzero entries per row are bounded by
a constant ¢, which is independent of the polynomial degree p. This constant depends on the
special choice of @ and b and is the lowest one for a = b = 0. The optimality of the number of
nonzero entries per row for a = b = 0 is a consequence of the proof of Theorem 3.3. In general,
one obtains ¢, p = 3(7 + 2a)(5 + 2b). In the case b < a, our assumption (3.5) is violated. Since
the averaged number of nonzero entries per row increases with p, this assumption is necessary to
prove Theorem 3.3.

Figure 4 displays the maximal and the inverse of the minimal eigenvalue of the diagonally pre-
conditioned matrix K 1,7- In all cases, the maximal eigenvalue is bounded by a constant of about
7...15. The minimal eigenvalue \,,;, depends strongly on the choice of a and b. From the numer-
ical results, one can conclude that /\;in grows as (9(pmax{4’4+2a’4+2b’4+2“+2b}). So, the condition
number grows at least with p*. The optimal order for the condition number can be achieved if
a,b < 0. In combination with Theorem 3.3, the basis with a = b = 0 should be prefered since it
yields to the lowest number of nonzero entries and the best condition number.

A last example shows the significance of the usage of sparse shape functions. Figure 5 displays
the time for the generation of the matrix K 1,7 and the multiplication K 1,1z for several polynomial
degrees and the parameter choices (a,b) = {(1,2), (1, —2), (=1, —4)}. Due to theorem 3.3, the num-
ber of nonzero entries is O(p*), O(p*) and O(p®), respectively. In the experiments, we computed
the nonzero matrix entries with a sum-factorization algorithm. The remaining one-dimensional
integrals are computed recursively using (2.4) and (2.10) using the product recurrence given in
[23]. From the results one can see that assembling time of about three seconds is required for
p=36if a =1,b = 2. In the same time, the matrix for p = 24 can be generated if a =1, b = —2,
or, the matrix for p = 20 can be generated if « = —1 and b = —4. For all polynomial degrees the
sparse basis with a = 1 and b = 2 should be prefered against the two another ones.

10
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Figure 3: Averaged number of nonzero entries for the interior bubbles per row.
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Figure 4: Maximal and minimal eigenvalue of the diagonally preconditioned matrix K I.I-
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Figure 5: Time for assembling K 1.1 (left) and for K 1,1z (right) for several polynomial degrees.

5 Application: A preconditioner for the interior bubbles

In this section, we derive a simple preconditioner for the block of the interior bubbles. It is
well known from the literature that preconditioned gradient methods (pcg-methods) with DD
preconditioners of Dirichlet-Dirichlet-type are among the most efficient iterative solvers for sys-
tems of type (1.2), cf. [6], [4], [16], [18]. Corresponding to the partition of basis functions
U = [\va,\I’E,\IfF,\I/]] = [\Ifc,\I/]], ie. C=VUFEUF, let
I 0
e 7]

[T Keiki*][S o
- 0 Kr

0 I
be the block structure of the stiffness matrix with the Schur-complement § = K¢ — K¢ IlCl_llC Ic.
Our domain decomposition preconditioner for the matrix Ky will be of the form

e=[o TS e[ % 1]

Ke Ker

Ko — { ro ke (5.1)

(5.2)

where
e (' is a preconditioner for K,
e (g is a preconditioner for the Schur-complement S = Ko — K¢ IlellC]c and

e F is the matrix representation of an extension operator acting from the edges of the elements
into the interior.

Preconditioners for the Schur-complement have been proposed in [14] and [18]. For Cy, a wavelet
preconditioner has been developed for hexahedral elements in [10]. The papers [6], [3] and [21] deal
with the extension operator for the p-version of the FEM using triangular or tetrahedral elements.
In [11], see also [15], an algebraic analysis of a preconditioner of type (5.2) is given.

Now, we propose a relatively simple preconditioner C for K; and (based on this) a matrix rep-
resentation F for the extension operator of the form (5.2). By (1.3), the global stiffness matrix is

the result of assembling local stiffness matrices K, i.e. Ky = Zgill RTK,R,. Let

nel

Co = ZRSCORZ, where Cj = / (VO (z,y,2) VO(z,y, 2) d(z,y, 2). (5.3)

A

s=1
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In this matrix, the stiffness matrix for the Laplacian on the reference element is assembled on each
element. According to (5.1), (5.2), we consider a block decomposition of Cy, i.e.

Cc  Cer
Co = . 5.4
0 [ Cic Cp } (5.4)
and define the preconditioner
[ 1 cercit Cs 0 I 0
G = { 0o I 0 ¢ || ciice I (5:5)

for Ky, where Cyg is a preconditioner for the Schur complement and C; and C;¢c are taken from
(5.4). Now, we formulate

Theorem 5.1. Let C; be defined via (5.5). Moreover, let Cs be a preconditioner for the Schur
complement such that C’;ly requires not more than O(p®) operations and

c1 (Csv,v) < (Sv,v) < c2 (Csw,v) Yo (5.6)

and some constants c¢1, co. Then, /@(Cl_%lﬁpcl_%) = O(%) The operation Cflg requires O(p%)
operations.

Proof. The proof is similar to the proof of Theorem 4.2 in [12]. Using [16], we can prove that
K(CO_%IC\IJCO_%) = O(1). Hence, the first assertion K(Cl_%’C\yCl_%) = O(2) follows from (5.6)
immediately.

To prove the complexity argument for C; ', we investigate the nonzero pattern for the matrix
K 1,1- Due to Theorem 3.3, see also Figure 2, the nonzero pattern has the structure of a 3D-finite
difference stencil. Let (V,IE) be the corresponding graph of the matrix K 1,1- Here, the separator
of (V,E) has a size of O(p?). Applying the method of nested dissection, [13], the total cost is
O(pb), see [19]. O

6 Proof of Theorem 3.3.

In this section, we prove the main theorem of this paper using several auxiliary results. In a first
step, we give a formula for the gradient of the interior bubble functions (3.4). Before we formulate
an auxiliary result which simplifies the computation of the gradient.

We start be formulating a lemma that simplifies the computation of the gradient of the interior
bubble functions (3.4). Let g4(2)p,c,a,; : R +— R be defined via

o ax b—cy J
ga(m),b,c,a,j(y) :pj <—) ( > . (61)

b—cy a

Lemma 6.1. Let pj be the integrated Jacobi polynomial (2.2) and let go(a)pea,j : R — R be
defined via (6.1). Then,

i—1

/ < by’
| _ 6.2
Ja(z),b,c,aj (y) a(2j +a—2) < a ) (6.2)
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Proof. Let w = ( ) Using the chain and the product rule, we get

b—cy

j—1
gtlz(z),b,c,a,j(y) = E (b — cy) (wp?tfl(w) - ]ﬁ?(’ll})) . (63)

a a

Next, we insert (2.16) into (6.3) and obtain

Gorpoas¥) = ‘ AN
a(@)bc,a. a(2j +a—2) a

o ax . o ar
X | —apj_4 by + (27 — 2)p§_s by

which proves the lemma. o

The following lemma gives a formula for the gradient of the interior bubble functions (3.4).

1-2y—
Lemma 6.2. Let ¢;;x(x,y, z) be defined via (3.4). With the abbreviations r = # and
1—
s = ® the following relations hold.
9Pijk TN i—1 x2i—a (Y i A2i425—
Sh(ry,z) = pl (5) P (L) S AT, (6.4)
OPijk 1 TN i-1 s2i—a (Y i ~2i+2j—b
ke = S () 2 (1) o
0 (TN i 2i-a (Y i 20425
w0 (2) e (2) ), (6.5)
Obiji _ 2i—a 0 (33) i, 2—a (y) -1 A2i+2j—b
2 (x,y,2) = —mpi 7)) TP \5) % Pk (2)
2j—2 0 (CU) i 2i—a (y) =1 2i+2j—b
Thrai 420 \7) T2 (G) 5 B (2)
TN i1 ~2i—a (Y i 2425 —
e (2) it g (U)o et
0 (T i ~2i—a (Y i i+25—
+5y (;) rp; (g) sl () (6.6)

Proof. The relations (6.4) and (6.5) have been proved in [12].
To prove (6.6), we write the dependence in z direction in the following way:

¢z‘jk($a Y,z) = g2(y),1,1,2i7a,j(z) 94(1),17274,1,0,1'(2) ﬁiiﬂjib(z)

with the function g defined via (6.1). Using the product rule, we obtain

OPijk o
8—2 = Oay12i-a (D) 1-25104()B; T (2)
2 425—b
+92(y),1,12i-a.i (2)9(w) 1291, 0.:()B T (2)

2i42j—b
TP AR RN B PRSP A Y i o)
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Now, we insert (6.2) and obtain

Dbijn 1 1—2\" 0 2y , - 2y
_ YRk — 2 _ 1—a _—Jd 2 _2 "L a
0z 4j+4i—4—a< 2 > —Qimap (7 ) T @ - (1

K b
><94(m),1—2y,1,01( )piﬂrzj (2)

1/1-2y—z\""" da ~2i+2j—b
+g2(y),1,1,2i7a,j(z)1 (f) Dj_2 ﬁy—z b7 (2)

+92(0),1.1.2i- 0,3 (2)9a(0) 1-29,1.00(2)E 1 (2),
1—-2y— 1-—
or with the abbreviations r = # and s = 5 Z,
Obijr 2i—a 0 (I) 2i—a (Z/) J—1 A2i+2j—b
-~ mraica—ah ) TEE() TR
2j —2 i) (I) 2i—a (y) =1 A2i+2j—b
i aa—a \7 ot (5) 5 B (2)

1 0 T i1 2i—a (Y .2i+25—b
) ()
0 [T ~
wit () e (1) o e
r s
This proves the lemma. O

Now, we are able to prove Theorem 3.3.

Proof. We present only a proof for the block of interior bubbles. The face, edge and vertex bubbles
can be interpreted as special cases of the interior bubbles for i = 0,1, j = 0, or, £ = 0. Since all zero
entries base on the orthogonality relation (2.6) the result can easily be extended to the remaining
blocks.

In order to compute the entries of the inner block of the stiffness matrix K 1,1 We have to evaluate
integrals of the form

/ <¢1jk <¢z/ 7'k’ (Ly,z)a szvyaz' (67)

Note that if the coefficient matrix A is not a diagonal matrix then we also have to consider the
mixed terms %(bi,j,ké%(bi/,j’,k/v (¢, n) € {(x,y), (x,2), (y, z)}. They are treated in complete analogy
to the following and we will comment below on the nonzero pattern of these blocks.

We transform the integration domain from the reference tetrahedron to the cube (—1,1)% using
the Duffy transformation

4 — 9y —
_ x 7 dx:l 2y Zdw,
1-2y—=z 4
and 5 )
Y -z
i v=

After applying this Duffy transformation (6.7) has the form

/aé_qﬁukaé_qﬁz//k/ (z,y, 2 /// (r,s,z) dr ds dz,
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Pz,1 Pz,2 Yy Py,1 Py,2 V= Pz1 Pz,2
IO [P0, Py i+ =1 pre pH | g+ 5t )
7(2) 0 9 i+ 41 p?i:la ?,i’:la 3+ ﬁ;bJrZﬁ A];/b+2ﬁ’
7@3) sz—2 ]5?/ i+ ﬁ?z;a ?,z’:la B+ ﬁ;b+2i+2j Al;/b+2ﬁ'
7(4) P P9, i+ Pfi:la ]5?}“—@ 3+ ﬁ;b+2ﬁ A;b+2ﬁ'
7(5) 0, p?/_z i+i—1 ﬁ?i—a ]5?}“—@ B+ 4 ﬁ;b+2ﬁ A;b+2ﬁ'
2O 10 g% v+ gt g2 g g
IO ) B i+l piyr pE | g+l 5T
A R e S e ul -l I C e S P e
P 2 R R G A R T S P g
7(10) P ) iti+1 ﬁ?i—a p-?/i/_—a B+4 +1 p;f;rzﬁ ﬁ];bJrZﬁ'
7(11) 0 0 iil 1 ﬁ?ifa ?/i’:la B+4 +1 p;lerzﬁ A];/b+2ﬁ’
F(12) I P9 i+l 41 p?i_aa p?,i’:za B+ ﬁ;bJrZﬁ A];/b+2ﬁ’
7(13) P 9 i+ 41 p?i:la ?,i':Qa 3+ ﬁ;b+2ﬁ Alzlb+26'
7(14) Y 253 i+ 41 p?i:Qa pi,i/_—la 3+ ﬁlzb+2ﬁ A];b+26’
7(15) 0 9 i+i+1 p?i:la pi/i/_—la B+ 4 ﬁlzb+2ﬁ A];b+26’
AN A B S R i ol B R A A
77) p?_g 13?/ i+ A?i—a p?/i’:la B+ ﬁ;bJrZﬁ A];/bJrzﬁ’
j(lS) ﬁ? p?uz i+ A?ifa ﬁ?,i'fa 54‘5/ +1 pI:EJ{QHQj A];/bJrzﬁ’
7(19) PO 0, i+ p?i:Qa ﬁ?,iua 3+ ﬁ;b+2ﬁ Alzlb+26'
7(20) Y ngQ i+ p?i:la ﬁ?/i/—a 3+ ﬁlzb+2ﬁ ﬁ;}bﬂﬁ/
I | g0y phoy |it+i—1 p | B+ 5 pt

Table 1: Integrands for IA(I,I, where 8 =i+ 75, (' =i + 7

where r = % and s = @ Due to the tensor product like structure of the basis functions

we have thereby decoupled the integrals over z,y and z. Now we use the results of Lemma 6.2 to
compute the partial derivatives and perform the above substitution. Thus we obtain 21 integrands
adding up to

5 21
I(r,s,2) =TV (r,s,2) + me(r, 5,2)+ me(r, $,2).
=2 =6

The first integrand stems from the product of the z-partial derivatives, the next four from the
product of the y-partial derivatives and the last 16 from the product of the z-partial derivatives.
The integrands

= (1) 1—3s Yy 1—2 V=
T (T7 S, Z) = Clpw,l(r)pm,Q(T) 2 py,l(s)py,Q(S) 2 pz,l(z)pz,2(2)7 l= 17 ceey 217

for K 1,7 in the indicated order are listed in Table 1 omitting the constants. These integrands
already illustrate the complexity of the problem of determining the nonzero pattern of the system
matrix. We have tackled this problem with a program we implemented in the computer algebra
software Mathematica. This program explicitely computes the entries of K 1,1 using the identities
stated in section 2 for all parameters a, b in the valid range, i.e. with 0 < a < 4,a < b < 6. The
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intermediate steps can be documented and checked via output, yet the formulae do not posess a
nice closed form, which is why they are not stated here. The program can also be used for solving
the subproblem of determining the nonzero pattern for the analogue family of interior bubbles for
triangles.

Our Mathematica program evaluates the integrals from left to right, starting by integrating with
respect to x, which is clear from the dependence of the parameters. To determine the values of the
integrals the orthogonality relation (2.6) is used. Hence the polynomials under the integral have
to be rewritten as Jacobi polynomials py where o corresponds to the appearing weights v, and ..
This concept follows the lines of the proof described in [12].

We present now our algorithm for the simplification of the integral

/ (1= )4y (s (€) dC, (6.8)

-1

where ¢, (¢) and ¢n,({) can be either Jacobi or integrated Jacobi polynomials of degree n; and
ng respectively, and v is the appearing weight.
Algorithm.

Input: Integrand (6.8).
Output: Mass matrix entries with band structure.

1. FOR i=1 to 2 DO

2. IF (g, is integrated Jacobi polynomial) THEN
Transform integrated Jacobi polynomials to Jacobi polynomials using relations (2.9), (2.11)
or (2.14) depending on the relation between the polynomial parameter o and the weight
parameter 7y,

(a) (1=¢)"p%(¢), y—a > 0 : transform integrated Jacobi polynomials to Jacobi polynomials
with same parameter o using (2.9).

(b) (1—=¢)"p%(¢), @ =+ 1: transform pS(¢) to Jacobi polynomials with parameter oo — 1
using relation (2.11).

(¢) (1=¢)p2(¢), o =+ 2: Use the mixed relation (2.14) to obtain

0 = 7 (210 + (1= i)

- ENDIF

3. Rewrite the Jacobi polynomials p%(¢) in terms of Jacobi polynomials fitting to the appearing
weights (1 — ()" (y —a > 0) by lifting the polynomial parameter « using (2.4) (v — a)-times,

ie.
Y—a —
— +y —m) =2 pm
Q) = —1’“7a)(n 2n — 2m + 7y + 1)p)_ (0,
0= S0 (7, ) G e en 2 D0
where a® = a(a — 1) -... - (a — k + 1) denotes the falling factorial.
- ENDFOR

4. Evaluate the integrals using the orthogonality relation (2.6).
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The algorithm interrupts, if & > v + 2 in step 2 or a > = in step 3. The output of the program
are the rational functions to which the original integrals evaluate. Thereby also the maximal
bandwidth for each of these integrals is returned.

Our Mathematica program is executed with the integrand Z() (r,s,z) as input and applies the
above algorithm to all possible integrals. Evaluating the z-integrals gives a bounded number of
candidates b, with i—i’ = b, in which at least one integral can be nonzero. Then, for all candidates
b.., the algorithm is applied to evaluate the y-integrals. This gives a bounded number of candidates
b, with j — j' = b,, in which at least one integral can be nonzero. Finally, the algorithm is applied
to the z-integrals for all candidates b, and b,. Again, the algorithm gives a bounded number of
candidates b, with k—k’ = b,, in which at least one integral can be nonzero. We point out that for
the integrand f(l)(r, s, z) the algorithm never interrupts, i.e. never runs into the cases o > v + 2
in step 2 or @ > v in step 3. This is due to our assumption b > a > 0.

For a = 1 and b = 2 the output of the program is summarized in Table 2. Since |i — 4’| € {0,2},
li+j—i' —j'| <4and |i+j+k—i —j —k| <4 for each of the integrands Z(\), [ =1,...,21, the
maximal number of nonzero entries per row is bounded by 3 -9 -9 = 243. This proves the sparsity
fora=1and b= 2.

For the remaining 24 cases satisfying 0 < a < b < 6, a < 4, each of the terms |i — |, |i +j — ' — j'|
and |i +j+k — i — j' — k'| is bounded by a constant, which depends on a and b, too.

In the appendix A, we present an example how the algorithm proceeds for a = 1,b = 2 and the
integrand 7.

We close this proof by stating the nonzero pattern of the blocks containing the mixed terms
a%@xjvka%@’vj’xk” ¢,n) € {(z,y),(x,2),(y,2)}. We compute the partial derivatives again using

z(1-y)(1==) y(1-2)
'lj4 ) 3 to

the result of Lemma 6.2 and perform the Duffy transformation r = and s =

obtain the integrals,

/8 ¢w, Gir g d(z,y, 2 Z/ / / I(l (rys,2) dr ds dz

=22

/ 5 Pk ¢z/'k/ (z,y,2 Z/ / / I (r,s,2) dr ds dz
=24

/ dy == Pi ik ¢z’,]’ w d(z,y, 2 Z/ / / I(l (rys,z) dr ds dz
=28

with the integrands

TW(r,s,2) = cipp1 (F)pa2(r) (1 ; S>W Py.1(5)py.2(s) (1 ; Z>% P21(2)p22(2).

The correct structure of the integrands is listed in Table 3. Applying our program to evaluate
these integrals we obtain the following results,

[ ]
0 0
/A %(bi,j,ka_yﬁbi',j/,k’ d(xvyaz) #0

ifli—d=1, |i—-i'+j—j|<l4aand|i—i+j—j5 +k—kK|<2+40.

/ ¢1gk ¢z/ i’ k! (Iayvz)#o

ifli—i'|=1, |i—i+j—j|<24aand|i—i+j—j +k—k|<2+b.
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i—i | i—i+j—j |i—d+j—J+k—F
AQ) {0} {-2,...,2} {—4,...,4}
7® | {=2,0,2} | {-2,...,2} {—4,...,4}
e {0,2} {—2,...,2} {—4,...,4}
W | {=2,0} | {-2,...,2} {—4,...,4}
70 {0} {-2,...,2} {—4,...,4}
70 | {=2,0,2} | {-4,...,4} {—4,...,4}
I | {=2,0,2} | {-2,...,4} {—4,...,4}
4 | {-2,0,2} | {-3,...,3} {—4,...,4}
7 {0,2} {-3,...,3} {—4,...,4}
709 | {=2,0,2} | {-4,...,2} {—4,...,4}
709 | {=2,0,2} | {-3,...,3} {—4,...,4}
702 | {=2,0,2} | {-2,...,2} {—4,...,4}
703 1 {=2,0,2} | {-3,...,1} {—4,...,4}
709 | {=2,0,2} | {-1,...,3} {—4,...,4}
709 | {=2,0,2} | {-2,...,2} {—4,...,4}
706 | 0,2} {=3,...,1} {—4,...,4}
707 1 0,2} {-2,...,2} {—4,...,4}
708 | {=2,0} | {-3,...,3} {—4,...,4}
709 | {=2,0} | {-1,...,3} {—4,...,4}
70 | (=20} | {-2,...,2} {—4,...,4}
ACH) {0} {-2,...,2} {—4,...,4}

Table 2: Nonzero pattern for integrals f(l), . ,f@l), a=1,b=2

Dz,1 Dzx,2 Ty Dy, 1 Dy,2 V= Dz1 Dz,2
7(22) W, %, [iti—1 A?ifa ﬁ?’ilia B+ 3 ﬁ;bwﬁ ﬁ;bwﬁ
7(23) I i+ ﬁ?i—a ?Ii'_—la B+ 3 ﬁ;bwﬁ ﬁ;bwﬁ'
LT R e R R e v
j(25) p?_l 13?/ i+ ﬁ?ifa p?/il:ga B+ 5’ ﬁ;bJrZﬁ ﬁ];/bJrQﬁ’
7(26) I i+ A?ifa p?fil:la B+ 3 ﬁ;bwﬁ ﬁ;}bﬂﬁ/
727 W, %, it —1 ﬁ?i—a ﬁ?}"—a B+ 3 ﬁ;bwﬁ ﬁ;bwﬁ'
7(28) P9 ) it 41 p?i:la ﬁ?'ﬂia B+03 +1 ﬁ;bJrZﬁ p;/bjlzﬁ’
N P B R RN A A A R R N R g
7(30) Y 0 P+ 1 pii:la p?’il:; B+ 3 ﬁ;bwﬁ ﬁ;}bﬂﬁ/
7(31) Y 0 P+ 1 p?i—la p?li'_—la B+ 3 ﬁlzb+2ﬁ ﬁlgb—ﬂﬁ'
7(32) P, PO i+ A?i—a p?/i'_—; B+p ﬁlzb+2ﬁ ﬁlgb—ﬂﬁ'
A R A IR - el IR e vt
o I A I R A e ol A Taan S v
69 | pdy phy |i+i—1 52 | B+8 p e

Table 3: Integrands for the mixed terms a%@,j,ka%@',j’,k’a where 8 =i+, ' =i + 7.
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0 0
=i g k5P gk d(T, Yy, 0
A 8y¢ gk 82¢ 9"k (!T Yy Z) 7&
if |i—4'|€{0,2}, |i—i4+j—j|<2+4aand|i—¢+j—j+k—FK|<2+0D.
This completes the proof of Theorem 3.3. O
We close this section with the following two technical remarks on the proof of Theorem 3.3.

Remark 6.3. In step 3 of this algorithm polynomials down to degree n — v + « are introduced.
Hence, this transformation is a costly one as it increases the number of terms significantly, espe-
cially if a,b are far from the ideal case a =b = 0.

Remark 6.4. Case (c¢) in step 2 only occurs if we choose a = 0 or a = b. One example is the
y-integration of AC) for i =1i—2. A direct evaluation of the integrand 707 yields to a dense
matriz. However, the y-integration off(14) + 705 4 707 s sparse. Here, the relation (2.15) has
to be used. More details on how to handle these exceptions can be found in [9].

A Evaluation of the integrand AL

Now we execute our algorithm on the integrand
. i+i’ 41
>(7) __ U= o0 1-y 21, \ 27 —1
L0(,y, 2) =57 2j 3 (@)pir () | — pie (¥)B5 ~(y)

1— 2 itj+i'+j5 +1 .,
— 24252 24/ 425/ —2
( B ) Py, (2)pp 5 (2),

that is we want to compute

1ol gl
K(7):/ / / I (2, y, z) de dy dz
—1J-1J-1

for a = 1 and b = 2. First we evaluate the x-integral, where we only have one integrand at first
and start by transforming integrated Jacobi to classical Jacobi polynomials. For the z-integrals
we always have a = v = 0, i.e. we are in case 2(a) and use (2.9). Observe that for a = 0, p0 can
be expressed using only p¥ and p® _,. Hence we obtain for the first integral,

1

Lo o S P_apfs o = pDh o — pY_opl + PPy () da
P (2)py () dz = . ~

1 (20 —1)(2¢' — 1)

These four integrals are easily evaluated by the orthogonality relation (2.6) and we obtain

/1 0000 () do 46; i1 B 20402
 pilwpe T 2-3)2i-DEi+]) @202+ D2i+3)
2051142

(20 —5)(2i —3)(2i — 1)’
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see e.g. [16]. So the first integral is nonzero iff |i —i'| € {0,2}. Now we plug in the above result
into K7 to obtain the following three integrals,

: 2(j — D42 /1 L=y \ "7 o) e
(M — _ ¥+ -y 2i—1 2i=5
K (2i—5)(2i - 3)(2i—1)(2i+2j-3) ), 2 pi=2 W)y (y) dy

L\ 2 242j—2, \ 2i4+2j'—6
x/ <—) P P ()t 0 (2) dz

L\ 2
4G — D)o t1- Y . 2i—1/ \~2i—1
, i i1 () d
* (20 —3)(20 — 1)(20 + 1)(2i + 25 — 3) /A 2 Pice WP W) dy
L /1= o\ 2+ 24252, N 2i4+25' —2
X / <T) b T () T (2) dx
-1
2(5 — 1)8;.40_2 /1 1—y\ > 21/ \A2i+3
_ 1 1y L ()52 (y) d
2i— )i+ 1)2i+3)2i+2j-3) ], \ 2 iz W) dy

U1 o\ 2t 48 sitaj s vitai o
27 — 7
<[ (%5%) R () d
—1

After singling out the y-dependent parts of K(7) we see that the first integrand is already a Jacobi
polynomial for all three integrals. Moreover, the combination of weight parameter v and polynomial
parameter « is (2i—1,2i—1). So, we can omit step 2 for the first polynomial. The second polynomial
is an integrated Jacobi polynomial. Hence, we enter step 2 of the algorithm and transform the
integrated Jacobi into a classical Jacobi polynomials. The combinations of weight parameter -
and polynomial parameter « occuring are (v, «) = (2i — 1,2i — 5),(2i — 1,2i + 1), (2¢ — 1,2i + 3).
For each of these pairs we have v — a > 0, i.e. we are in case 2(a) again. Using relation (2.9) we
obtain e.g. for the first y-integrand of K (7).

1—y st 2i—1 2i—5 (' =1) 1-y ot 2i—1 2i—5
(2) A = e () AR
2(2i —5) 1—y 2t 2i—1 2i—5
Y Rivy — @it —5) < 2 > Pi=2 WPy ()

(245" —5) 1-y\ > 21 2i—5
(i +j/ _ 3)(22' + 2j/ _ 5) 2 pj—2 (y)pj/ (y)

Next we have to adjust the Jacobi polynomials to the weight functions under the integral to be
able to exploit their orthogonality, i.e. execute step 3 of the algorithm. After applying (2.4) four
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times to pf?:g(y),p?f:?(y) and p?,i%(y) yields for the above integrand,

2(2i45' = 1)° 5 i
mp?—zl (y)p?, (y) (A1)

2(2i — 45" — 1)(2i+ 5 — 2420 +25' —2) 9 4, | 94
i (20425 — 1) P Wpy 21 (y)
10(' = 1)(2i — j' = 2)(2i4+ 5 = 3)2(20 + 25 —4) 91, | 21
(2i + 2j' — 3)8 p;Zy (Y)pj =2 (y)

20(2i —3)(j' — 1)2(2i + 5/ — 4)2(2i + 25’ — 6) 44 2i—1
+ (2i Y7 3)1 Do (y)pjug (y)

105" — 1)3(2i+ 5 —5)(4i + ' — 8)(20 + 27 —8) i1 + 951
- (2i + 25’ — 5)8 Pj_o (y)pj/_4(y)
4G = DA+ 7 —5)(10i + 45 = 25) 0 1, « 951

(2i + 25/ — 5)T P (Wpy—5(y)

Py W o (y)

+

(' —1)?° 2i—1 2i—1
mpj—2 (v) juﬁ(y)

After executing steps 2 and 3 on all y-integrands of K one has to evaluate resulting integrals using
orthogonality relation (2.6). We will now only consider how to proceed with the first summand in
the integrand (A.1), omitting the constants, i.e. the following part of K(7),

(7) ! 1—y 2t 2i—1 2i—1 Y-z 2itity 2i4+2j5—2 2i4+25'—6
Koo :/1 <T) Py (W)py  (y) dy/1 <T) b 7T (et (=) dz

5' i’ +2 ! 1-=2 SR 2i4+27—2 2i4+27—10
St [(IE) e as
—1

i -2
In this case the weight parameter v = 2i 4+ 25 — 3 and the polynomial parameter o = 2i + 25 — 2

differ by one. Following step 2(b) of the algorithm we rewrite the integrated Jacobi polynomial
Pt (2) using (2.11),

~204+27—2 _ 214+25—-3 2i+25—-3
Py, (2) 2i+2i+2k—3 2+ 2k—3 (Pk (2) + Py (2))-

These polynomials already correspond to the weight function (5)2”%73

WEILE 2
done is to apply relation (2.4) seven times to pr, 2/~ (). So finally we have to evaluate 8 x 2 = 16
- (7)

integrals with the orthogonality relation (2.6) to obtain K.

, what remains to be

Figure 6 shows the default output
for the computation of K of our Mathematica program.
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