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SYMBOLIC COMPUTATION

CHRISTOPH KOUTSCHAN, MARTIN NEUMULLER, AND SILVIU RADU

ABSTRACT. In the convergence analysis of numerical methods for solving par-
tial differential equations (such as finite element methods) one arrives at cer-
tain generalized eigenvalue problems, whose maximal eigenvalues need to be
estimated as accurate as possible. We apply symbolic computation methods
to the situation of square elements and are able to improve the previously
known upper bound by a factor of 8. More precisely, we try to evaluate the
corresponding determinant using the holonomic ansatz, which is a powerful
tool for dealing with determinants, proposed by Zeilberger in 2007. However,
it turns out that this method does not succeed on the problem at hand. As a
solution we present a variation of the original holonomic ansatz that is appli-
cable to a larger class of determinants, including the one we are dealing with
here. We obtain an explicit closed form for the determinant, whose special
form enables us to derive new and tight upper resp. lower bounds on the
maximal eigenvalue, as well as its asymptotic behaviour.

1. INTRODUCTION

Interdisciplinary collaborations between different areas of mathematics can be hard
work because of different terminology and the difficulty of recognizing the applica-
bility of the methods from one field in the other field. In Linz there is an almost-
20-year tradition of bringing together researchers from numerical mathematics and
symbolic computation, which at the beginning faced exactly these kinds of prob-
lems. Additionally, there could be the risk that the results are only interesting
for one community and not rewarded by the other one. Fortunately, this didn’t
happen in our case: in the current work, we use and invent tools at the frontier
of symbolic computation to solve a problem that arose at the frontier of numerical
analysis research. Hence, this work improves the knowledge and tools for both
communities.

Inverse inequalities of the form
(1) [onllx (@) < c1(h,n) [|vnlly(q) for all v, € V,,,
(2) onll ey < co(bsm)oally()  for all v, € Vi,

play an important role in the analysis and design of numerical methods for partial
differential equations [3, 17, 1, 5] and in the construction of efficient solvers for the
arising linear systems of those methods [8, 18]. Bounds for the constants of the type
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(1)-(2) have been studied for example in [17, 20, 19, 7, 6], where the assymptotic
behaviour with respect to h and n is covered but usually these constants are over
estimated. In many numerical methods a precise knowledge of this constants is
required, which motivates this work where we use and present tools from symbolic
computation to derive precise estimates.

Here Q € R%,d € N, is a bounded and open set with sufficiently smooth boundary
0, describing a finite element with diameter h > 0 which is used in the numerical
method (intervals for d = 1, often triangles or quadrilaterals for d = 2, usually
tetrahedra or hexahedra for d = 3, ...). Let V be some infinite-dimensional space
of functions defined on 2 such that the solution of the PDE is an element of V.
With (V;,)neny we denote a family of finite-dimensional (usually closed) subspaces
of V whose dimension depends on n; the desired solution of the PDE is approxi-
mated by an element of V,,. Moreover we have some given norms ||-[|y(q), |I'lly(q)
and [[-|| 7(9q) which are induced by certain inner products (-, ) x(q): (+ ")y (q) and
(,°) Z(09) which are used in the analysis of the numerical methods. In general the
constants ¢; and ¢z of (1) and (2) depend on the diameter h and on the param-
eter n reflecting the dimension of the space V,,. The dependence with respect to
the diameter h is obtained by transforming Equations (1) and (2) to a reference
domain 2 C R?, i.e.

3) [1onl|x0) < &) [[onlly (@) for all o, € Va,
(4) lonll 200y < 2(0) llonlly(qy  forall o, €V,

and applying a scaling argument [17, 20, 1]. The more challenging problem is to
find precise estimates for the constants ¢; and ¢ with respect to the parameter n.
The best possible constants by definition are given by

6) by = sup ellxey | e On)x
sact [[Pnlly @) onevs (OnyBn)y (@
(6) éa(n) = sup Mﬂ: sup W.
sty [lnlly @) onet, (UnsOn)y (@)
Introducing for V;, the basis functions (¢x)1<k<n, i.€, V;, = span{@1, ..., on}, we
further obtain
~ 2 (Knyna yn)@ ~ 2 (Lnyn’ yn)ﬁ
an)) = sup 2= =)l and (ég(n))’ = sup =l
(@) v,k (M, V) e (E=(m) v, ern (Mpv,,0,,) 2

with the symmetric and positive (semi-) definite matrices

Kn(lvj) = (@ju‘pl)x((z) an(le) = (@jawz)y(ﬁ) and Ln(lvj) = (‘Pja@i)z(a‘g)

for i,j = 1,...,n. Hence, the constants (¢;)? and (é2)? are given by the largest
eigenvalues of the generalized eigenvalue problems

(7) Knz, = \Mpz,  and  Lnz, = p.Myz,,

ie.
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In this work we want to solve the problems (3) and (4), i.e., determine estimates
for ¢;(n) and é;(n), for the reference domain Q = (—1,1)? with

(U7U>X(Q) :/Qawu(m,y)awv(a?,y)dmdy,

(U,'U)Y(Q) Z/Qu(x,y)v(m,y)dxdy,

for u,v € Vn, where V,, is the space of polynomials of degree less than n, i.e.
Vi, ={a'y :0<i,j<n}.

In Section 2 we state the problem in detail and derive its formulation as a general-
ized eigenvalue problem of the form (7). The difficulty is now to find an accurate
estimate for the largest eigenvalues A, and pu, for general parameter n € N. Of
course one can compute the eigenvalues exactly for a given fixed parameter n, which
is done for example in [16]. But to derive their exact values or precise estimates
for a general parameter n one needs techniques from symbolic computation. In
Section 3 we use the HolonomicFunctions package [9, 10] to prove a closed-form
representation of the characteristic polynomial of our eigenvalue problem, in the
spirit of the holonomic ansatz [22] for evaluating determinants. The holonomic
ansatz is a very powerful method (it was the key to the “holy grail of enumerative
combinatorics” [12]), and a very flexible one, too [13]. For our purposes here we
had to adapt this algorithm, which led to a new variant that is applicable to a
larger class of determinants. In Section 4, our representation of the characteristic
polynomial is used to derive and prove the estimates from below and above

1 R 1
Z\/n(n— D(n+1)(n+2) <é(n) < Tﬁ

Viln=D(n+ D(n+2)

for the constant é;(n) in the inequality
1058n|| 20y < E1(1) [[n| 2y for all @, € V.

In Lemmas 4.5 and 4.8 we give much sharper estimates for ¢;(n); as an application,
they allow to tune the parameters of numerical methods precisely. In Section 5
the same representation is used to investigate the asymptotic behaviour of the
eigenvalues; on the way we discover some interesting connections to the Taylor
expansions of trigonometric functions. As an encore, we deal with the second
inequality (4) in Section 6. It turns out that it is considerably simpler and we are
able to derive the exact value of éa(n).

Throughout the paper, we employ the following notation: (a), denotes the Poch-
hammer symbol, also known as rising factorial, defined for all nonnegative integers n
by
(a)p:=a-(a+1)---(a+n—1)forn>0 and (a):=1.

We use |x] for the floor function, and [z] for the ceiling function, i.e., the largest
integer below x, resp. the smallest integer above x. For a polynomial p we refer
to the degree of p with respect to the variable x by deg,(p). By J;; we denote
the Kronecker delta symbol, ie., §;; = 0if ¢« # j and §;; = 1. If A is the
n X n matrix (a; ;j)1<: j<n, then we use for its determinant the short-hand notation
det(A) = deti<; j<n(a; ;). The determinant of the 0 x 0 matrix is defined to be 1.
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2. THE MAXIMAL EIGENVALUE PROBLEM

Let the reference domain €2 C R2 be defined by Q := (—1,1)2, the open square of
size 2 centered around the origin. For n € N and k € {1,...,n%}, we define ., (k)
and p,, (k) to be the unique integers in {0,...,n — 1} satisfying k = x,(k) - n +
pn(k) + 1. In other words,

k—1
Xn(k) == L J and pn(k) :=k — 1 mod n.
n
For the rest of this section we fix n € N and write shortly x(k) and p(k). By
employing the standard monomial basis @) = 2PF)tX(*¥) we obtain the n? x n?

matrix M, with entries m; ; defined by

(8) My j o= /ngigaj dx dt (1<i,5<n?
and the n? x n? matrix K,, with entries

(9) ki j = /Q(&M)(amw)do: dt  (1<i,j<n?).

Since ¢; and ¢; are just monomials, these integrals can be evaluated in a straight-
forward manner:

1 1
- / ( / 2P x(0) p(0) () dx) dt
—1 \J-1

1 i)+p(5)+1

:/ 1- (‘—1)P( ). p(5) G g
—1 () +p0) +1

1 — (=1)PO+e(+1 1 — (—1)x@O+x()+1

p(i) +p(G)+1  x(i)+x() +1

Similarly

1 1
ki — / ( / p(i)p(j)xp(i)ltx(i)xp(j)1tx(j)dx> dt

1 NI
1 — (=1)P@+e(G)-1 ,
/ (i)p(j ( ) : x@O+x() q¢
-1 p(i) +p(j) — 1
1= (=1)P@Fe()=1 ()X @O Fx()+L
= p(i)p(j) L2 il )

p(i) +p(j) — 1 x(@) +x(j) +1
where we assumed that p(i) + p(j) > 1; otherwise the integral equals to 0.

B

We are interested in computing the maximal \,, € R such that det(K,, —\,, M,,) = 0.
In the following we derive an equivalent formulation of this problem that involves
smaller matrices. For this purpose let

. 1— (_1)i+j—1
R I |

such that the matrix entries m,; ; and k; ; can be written as

1— (_1)i+j—3

and b@j = (i—l)(j—l) i-l—j—3

)

M = Ax(i)+1,x()+1 * Ap(i)+1,p(j)+1

kij = ax(i)+1,x(G)+1 * bp(i)+1,p()+1-
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This shows that the matrices M,, and K,, can be written as Kronecker products:
M, =4, A4, and K, =A4, Q B,.

In particular,
det(K,, — A\, M,,) = det (An ® (Bp, — )\nAn)) = det(A,)" det(B, — A\ An)".
So the problem is equivalent to computing the maximal A, € R such that

det(B,, — AAy,) = 0.

3. DETERMINANT EVALUATION

According to the previous discussion, we are now interested in evaluating the de-
terminant

det(Bn o )\An) _ de‘t ((1 o (71)i+j71) ((Z : 1)(.7 1) — >‘ ))
1<i,j<n Z+]—3 Z+]—1
for symbolic A; the desired maximal eigenvalue )\, is then just the largest root
of the obtained polynomial. We see that the matrix B, — AA, has zeros at all
positions (i,7) for which i + j is an odd integer. By applying the permutation
(2,4,6,...,1,3,5,...) to the rows and to the columns of the matrix, we decompose
it into block form and obtain

A 0
o __ on [n/2] __on (0) . (1)
det(B, —rd,) =2"| "1t A, =2 det(Af),)) - det(Af}) )

where the subscripts indicate the dimensions of the square matrices A and AM),
whose entries are independent of the dimension and given by

(10) S0 @2i=DEi-1D )
i, L . . 3 B 5
21425 -3 2i4+25—1
) o _M-DG-1) A
By 2i+25—5 2 +2j—3
Hence the matrices A©) and A®) start as follows:
A A A A
-3 1-5 1-7 1-3
1_2 9_2 15_A T_ 2
5 5 7 7 9 3 11
A 15 A 25 _ A 35 _ A
AV =11-2 2-5 T4 -5 :
1_X T_A 35 A 49 A
9 3 11 11 13 13 15
A A A
-A -3 —5 -7
A4 A 8 A 12 A
3 3 5 5 7 7T 9
A 8 _ A 16 _ A 8 _ A
AV=|f-2 5-3 F-§5 35— %
A 12 A 8 A 36 A
7 7 9 311 11 13
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Theorem 3.1. Let a( j) and a(l) be defined as in (10) and (11), then the following
identities hold for all nonnegatwe integers m:

det Aflo) = det o9 = (=" h$?) - Fo, (M),

1<i,5<n b
det AR = det ail} = (=1)" B AP 1 (V),
where
- 2 —2j+1), ) n
12 Fn)\ = —4)7 V—)\J th = ==,
(2 Fu) = YA gt with v =v) 5]
1 (E—1))2
(13) W= ] +—5—
» U=y,

Corollary 3.2. For all nonnegative integers n we have

det(B,, — M,) = (=2)" B

)

1) At (V) Fa ().

The key ingredient for the proof of Theorem 3.1 is the following lemma which shows
that the quantities p( ) and pn) defined there are basically the entries of the last

column of the inverses of A and AMW | respectively.

Lemma 3.3. With
22n+2j—3 (ﬁ) ( 1 n—12n—2m-—2
2n—1

0) _ 2 3) j—1 Z Z (=1)7F™ (2m + 1), A

™ (n—1)! (23—1 4mEkRl 2m+k —n—j+2)V
@ YTMEn=3)!(n - Z Z’" P (=T 2m)y A
Pui = @n—2)l(n - 1)! jle AR 2m+ k—n—j +2)

the following identities hold for all nonnegative integers n and for 1 <1i < n:

Z aZOJ)pq(f] = (S’L nFZn(A)

Zazlj)pfllj = 61 nA Lo, 1()\)

Proof. These identities can be proven routinely using the holonomic systems ap-
proach [21]. We have carried out the necessary calculations using the Holonomic-
Functions package [9, 10]. The results are documented in the supplementary elec-
tronic material [11].

First we derive, using holonomic closure properties and creative telescoping, a (left
Grdobuner) basis for the set of recurrence equations that p satlsﬁes Again applying

closure properties (in this case for multiplication) one obtams recurrences for the

(0),(0)

product a; /p;, 5, and by creative telescoping, for its definite sum, which we denote
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by l;n (it is the left-hand side of the first identity). These recurrences have the
following form (some polynomial coefficients are omitted for space reasons):

16n*(n +1)%(2n 4+ 1)*(2n + 3)2(4n + 1)(i — n + 1)%(2i + 2n + 3)?
X (4% + 2+ X =402 = 20) Lipis = (- icam + (- Mimr + (i,
2n(2n +1)(i —n+ 1)(2i + 2n + 3) (4> + 20 + X — 4n® — 2n) Li4q ppr =
(- Migim+ C-imgr + G-,
2(n — Dn(2n — 1)(2n + 1)(4n + 1)*(4n + 3)(i — n+ 1)%(i — n +2)(2i + 2n + 3)
x (4% + 20+ X —4n® = 2n) liyon = (Mg + (- i1 + ()l

From their support and their leading coefficients it becomes clear that when we
want to use them to compute [; ,, for all 1 < ¢ < n, then we have to give the initial
conditions !y 2, 11 3, l1,4, and I3 3. By verifying that they all equal 0 we have shown
that the first identity holds for ¢ < n.

For i = n we can construct, by holonomic substitution, a univariate recurrence
satisfied by I, . It turns out that the corresponding operator is a left multiple of
the second-order operator that annihilates Fy,. Also in this case, the proof can be
completed by checking a few initial conditions. The proof of the second identity is
established in an analogous way. 0

Lemma 3.4. The following determinant evaluations hold for all nonnegative inte-

gers n:
1 1 oy (=12
det (—— ) =—J[—~1 (=h<0>),
1<i3’<n(2i—|—2j—1> o 115 "

i=1

1 1 (G
det () ==
1<ig<n (2@‘ 25— 3) on

i=1

—~
.
~—

S
+
Lo ST B

~— ~—

~— 3
[\
/N
I
=
=
N———

~

—~|
~

N[ =
S—
3

Proof. These two determinants are special cases of Cauchy’s classic double alter-
nant [2]

(xi —25)(yi — yj)

1 1<i<j<n
det =
Lsigsn \ i +Yi H (i + vi)

1<i,j<n

where 21,...,Zn, Y1, ..,Ys are indeterminates; see also [14, Thm. 12, Eq. (5.5)]
and [15, Thm. 15] for a proof by factor exhaustion. In order to obtain the first
assertion, we specialize x; = 2k and y, = 2k — 1 for 1 < k < n, and obtain:

n

IT @i-2) |J (CRCEDIE

det < 1 > _1<i<j<n =1
1<igj<n \20+2j—1) (20 +25—1) I n(: 1
135,[9 [I12"G+3),

(S
),

n

1
on

n
1=

1
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The second assertion is derived in a completely analogous way. Note also that these
two determinants can be proven routinely using the holonomic ansatz [22]. ([

Proof of Theorem 3.1. Lemma 3.3 shows that the vector (p(é) e ,pgfi)n)T is, up to

n,1»

a scalar multiple, the n-th column of (A%)) " for 0 = 0,1. Since the entries of

this vector (and of course those of the matrices A itself) are polynomials in \,

this shows that det (A;O)) | Fo, (M) and that det (AS)) | AF2,—1(A). Note that both
polynomials Fy,(\) and AFs,_1(A) have degree n in A. Next we argue that also the

determinants of AS{” and AS}) have degree n in A, which is the maximal possible—
taking into account that the matrix entries are linear polynomials in A\. Observe that
the matrix entries in Lemma 3.4 are precisely limy_ o —aE? /A. Thus Lemma 3.4

implies that det (A% ) /)\) = A" det (Ag )) converges to a nonzero constant (only

depending on n) as A goes to infinity. Hence deg, (det A%)) = n for £ = 0,1,
which means that the two determinants are now determined up to a multiplicative
constant not depending on A. By noting that the polynomials F,(\) are monic and
that the expressions given in Lemma 3.4 are, up to sign, the leading coefficients of
det (A%O)) and det (AS)), respectively, the assertion of the theorem is proven. [

Note that our proof of the determinant evaluations in Theorem 3.1 is very rem-
iniscent of Zeilberger’s holonomic ansatz [22]. In fact, the only difference is that
we chose to normalize the vector v, = (pgg)h RN pggzl)T in a different way as Zeil-

berger would do it: while he suggests the normalization pﬁ% = 1, we normalize

vy, such that A;O)vn = (O,...,O,qn()\))T and ¢,(\) is a monic polynomial with
degy(¢n) = n. (The same discussion applies to qu,l), of course.)

In the original formulation of the holonomic ansatz, i.e., with the normalization
ps% = 1, the final result in the case of success is a holonomic recurrence, i.e., a linear
recurrence with polynomial coefficients, for det (Ag)j_l) / det (A%O)). However, this
ansatz is not at all guaranteed to succeed: even if the matrix entries are holonomic,
this doesn’t mean that the sequence of quotients of consecutive determinants is a
holonomic sequence. The determinant of ASLO) is such an example: the polynomials
(an()\))n>1 satisfy the second-order recurrence

(41 + 3) Fopya(N) + (4n + 5) (1612 + 40n — 2\ + 21) Fhy, 4 o(N)
+ (4n + )N\ Fy, (\) = 0,

which means that (most likely) the quotient Fby,i2(A)/Fan(A\) doesn’t satisfy a
holonomic recurrence of any order. (We have strong evidence that this quotient is
non-holonomic, but we haven’t tried to prove this rigorously.) Provided that this
is true, the original holonomic ansatz must fail.

Thanks to the additional parameter A that appears polynomially in the matrix
entries, we can identify the determinant of A%O) in the denominators of the in-
verse matrix. Thus a natural normalization of the vector v, would be such that
Aﬁf’)vn = (0, ...,0,det A%O))T. In that case, the final result would be a holonomic
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recurrence for det Aslo); hence this variant is applicable when the determinant itself
is a holonomic sequence in n. Unfortunately, that’s not the case for the matrix A%O)
because of the non-holonomic prefactor h%o). This explains why we had to choose yet
another normalization, in order to separate the holonomic and the non-holonomic
part of the determinant. For each part then we had to prove a different determinant
evaluation: for the holonomic “polynomial part” this was done in Lemma 3.3, for
the non-holonomic “constant part” in Lemma 3.4. It is not unlikely that there are
many more examples of determinants where the original holonomic ansatz fails, but
where the modifications described here lead to success.

At the end of this section we want to briefly discuss an alternative way to derive
the polynomials F,(\). In our above considerations we started with the monomial
basis when formulating the eigenvalue problem. Alternatively, one could employ
the Legendre basis leading to the following determinant:

D, = det (/1 P/ (x)Pj(x)dz — )\/1 P;(z)Pj(z) dx)

1<ij<n\J_q _1

(note that only the matrix entries on the main diagonal depend on \). By con-
struction, this determinant leads to the same family of polynomials F,(\), and in
fact we have that Adet(B,, — AA,,)/D,+1 does not depend on A. Doing the same
block decomposition as before, we obtain the two families of matrices

2 2\
1<i,j<n 1<i,j<n

where m stands for min(¢, j), whose determinants are given by

2(n_(1)nnF2”+1 (M) resp. QSz_(li);ann()‘>'

~—

o

Note that these determinants are “nicer” than the ones we considered above, be-
cause their leading coefficients form holonomic sequences (actually they are hyper-
geometric). So it seems that we should have started with this formulation. But
there is also a drawback: the matrix entries are defined in terms of min(é, j), which
on the one hand yields nicely structured matrices (constant along “hooks”, with a
perturbation on the diagonal) such as

2-Z 2 2 2 2
2 12-% 12 12 12
2 12 30-2 30 30 ...
2 12 30 56-3 56 ... |>
2 12 30 56 90— 2%

but on the other hand requires case distinctions that make the proofs of the relevant
identities (the analog of Lemma 3.3) more complicated.
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4. UPPER AND LOWER BOUNDS ON THE MAXIMAL ROOT OF F,, ()

In this section we give lower and upper bounds on the maximal root of F,,(\).
Recall that we are interested in the maximal root of

det(B, — AA,) = cn A F(A) Frum1 (V).

We will prove that the maximal root of det(B,, —AA,) is equal to the maximal root
of F,,(\). We prove this in Lemma 4.6 which is based on Lemmas 4.2, 4.3, and 4.5,
which are technical in nature. A lower and an upper bound on the maximal root
of F,,(\) are given in Lemma 4.5. A better upper bound is given in Lemma 4.8.
These two lemmas are based on Lemma 4.3. Recall the definition of v(n) = | §].

Definition 4.1. To simplify notation in this section, we introduce the polynomials

(n — 2] + 1)4j
14 ; =
which correspond (up to sign) to the coefficients of F, (X\):
v(n)
Ea(0) = D (=1 fi()A 077 = X — fy (A7 o)A

j=0
In particular, we have
(n=1)s nn-1)n+1)(n+2)

fl(n) = 3 = 3 s
ol = L,

o (n75)12
Fs(n) = ~ 15080

Lemma 4.2. Let n € N with n > 0. If X € R is a root of F,, with A > 1 fi(n) then
Fn+1()\) < 0.

Proof. We distinguish two cases depending on the parity of n.

Case n =2k + 2. We have that v(n) =k + 1 and v(n+ 1) = k + 1. Define
Gn(z) = Fpp1(x) — Fp(x).

One can verify in an elementary way that
k

Gol) = 3 (— i+

J=0

2k +3 — 2j)ar12

(27 +1)! (= k=D,

We define g;(n) to be the absolute value of the coefficient of z7 in G, () so that
2k 43 — 2j)op 12
(27 +1)!

We now want to prove that A g;(n) > gj_1(n) for 1 < j < k and A > 3 fi(n), which
is implied by

g;(n) = 2+

(k—7+1).

S g > g i), (L<j<h)
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Substituting for g;(n) we obtain
lfl(n)4j”“ (k+1-— ])(2k +3 —2j)oxq2 o gi-1-k (k+2— J)(Qk +5— 2j)2k+2'
2 (2 +1)! (2j —1)!
Multiplying this inequality by (2 — 1)! and dividing by 47~ =%(2k + 5 — 2j)as,, we

obtain
kE+1—79)2k+3—-25)(2k+4—2j
2f1(n) ( I t3 J)( 7)
25(25 + 1)
Plugging in f1(n) = £(2k + 1)(2k + 2)(2k + 3)(2k + 4) and substituting j — k — j
leads to

> (k42— 7)(4k+5—2j)(4k+6—27).

(1653 + 7252 + 885 + 16)k™ + (8052 + 36052 + 4245 + 48)k3
+ (17253 + 77452 49065 + 92)k? + (1965° 4 88252 + 10705 + 180)k
—165° — 1125* — 2125 4+ 1652 + 2765 + 72 > 0
for 0 < j < k—1. Since k > j, the above inequality is true if it is true for k = j.
Substituting k = j yields
1657 4+ 1525 4 6045° 4 12985 + 16245 + 117852 + 4565 + 72 > 0,

which is obviously true for all j > 0. Now note that G, (\) = F,+1()\) because
F,(A\) = 0 by our assumption on A. Finally note that if k is even then

k/2
Gn(N) = —go + Y _ (—g2; (M)A + g2j-1(n)) A~ <0,
-~ O
<0 <0
and if k£ is odd then
(k—1)/2
Ga(N) = Y (—g211(n)A+ g25(n)) A <0.
j=0

<0

Case n =2k + 1. We have that v(n) = k and v(n+ 1) = k4 1. Define
Gn(x) := Fhi1(z) — 2 Fp(2).
As before, we denote by g;j(n) the absolute value of the coefficient of 27 in G,,:
k )
; ; 2k +3 -2 ;
Gn(z) =) (~1)7+H gk 2kt (2],)‘3)2’”1 (k—j+1)a’.
=:95(n)
Again, we want to prove that Ag;(n) > gj_1(n) for A > L1fi(n) and 1 < j < k,
which is implied by 3 fi(n)g;(n) > g;j—1(n). Elementary calculations that are
analogous to the previous case lead to

=0

%kz(% +1)(2k +2)(2k + 3)(k + 1 — j)(2k + 3 — 2)(2k + 4 — 2j) >
25(2j — 1)(k +2 — j)(4k + 5 — 2j)(4k + 4 — 2).

To avoid the technical details, this time we employ cylindrical algebraic decompo-
sition [4] to establish the correctness of the previous inequality: naming it ineq,
the Mathematica command
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CylindricalDecomposition[Implies[1 <= j <= k, ineq]l, j, k]
yields True in a fraction of a second [11].

By the assumption on A we have that G,,(\) = F,,+1(\) because AF,,(A) = 0. The
proof is concluded by noting that if k is even then

k/2
Gn(A) = —go + Z (=925 (N)A+ g2j-1(n)) A1 <0

-~

<0 <0

and if k is odd then
(k—1)/2
Gn(N) = Z (=g2j+1(n)X + g2;(n)) A < 0.
=0

<0
(]

Lemma 4.3. Let n € N with n > 0. If X\ > $fi(n), then X fj(n) > fj41(n) for
1<j<v(n) -1

Proof. The problem is equivalent to proving %fl(n)fj(n) > fj+1(n). Substitut-
ing (14) for f;(n) we obtain

filn) (n—2j+1)aj (0 —2j — 1)aj4a
> 1(2)) §H2j 12

which by multiplying both sides with 4771(2j + 2)!/(n — 2j + 1)4; turns into
2fin)(27+1)(27+2) > (n—27 —1)(n—25)(n+2j + 1)(n+ 25 + 2).
Substituting (14) for fi(n) and collecting terms yields

(15) (2437 —1)n*+2(2°+3j — 1) n’® + (145 + 13j + 1) n* +
2(25 4+ 1)(35 + 1)n — 85(j +1)(25 + 1)% > 0,

which again can be proven routinely using cylindrical algebraic decomposition [11].
Alternatively, one can observe that 1 < j < v(n)—1 implies n > 2j+2 and that (15)
holds for all n > 25 + 2 if one can show that it holds for n = 25 + 2. Substituting
n = 2j 4+ 2 into (15) gives

3259 4 2085° + 5365* 4 7005% + 42452 + 605 — 24 > 0
which is clearly true for all j > 1. (Il
Definition 4.4. For n > 1 we define A, to be the mazimal root of F,()\).

We are now ready to give an upper and a lower bound for A,.

Lemma 4.5. For n >4 the mazimal root A\, satisfies m(n) < A, < f1(n) with

fl;n f1 ~ fa(n

1(n) 2(n—2)(n—3)(n+3)(n+4)
2 <1+\/13 nn—l)(n+1)(n—|—2) >

m(n)

&h
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Proof. Let n > 4 be fixed and set v := v(n). In Lemma 4.3 we proved that if
A> %fl(n) then A fj(n) > fj41(n). Consequently, under this assumption on A, we
get: if v is even then

v v/2-1
;(—1)jfj(n)>\y_j = kZ:l (A far(n) = fors1 ()N 2L+ £, (n) > 0,
>0 >0
and if v is odd then
v 4 C woy)2
SN T = (A far(n) = fargr () AT > 0.
=2 k=1

>0

In particular let now A > fi(n). Then
Fu(A) =N = i) A 4+ (=1) f5(n)A 7 > 0.
>0 =2
Therefore the maximal root of F,,(\) cannot exceed f;(n), which proves the upper
bound. Analogously one finds that

v

> (=1 f(n)A I <.

Jj=3

Then for A = # + %")2 — fa(n) we have

Fo(A) = N = film)A " fo(n)A 72+ 37 (=17 £ (n)A" 7 < 0.
=0 Jj=3

Since F,,(A\) < 0 and lim,_, o, F,(2) = 400, the polynomial F,,(z) has a root for
x > A. This proves the lower bound. O

Lemma 4.6. Let n > 1. Then Apy1 > Ay

Proof. By Lemma 4.5 we have that \,, > 1 f1(n). Then by Lemma 4.2 we have that
F,11(\n) < 0. Since by definition limg_, o, F,(2) = +00, it follows that between
An and +oo the function F),1(x) takes the value 0 at some point xg. In particular
An < 2o < Apy1- O

Corollary 4.7. The mazimal root of det(B,, — AA,,) is equal to the mazimal root
of Fr(N).

Lemma 4.8. Forn > 6 the mazimal root A, satisfies A, < M(n) with

o= D (o (o 5 v3m) )+ (60 () V)

1/3
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where the polynomials p1 and ps are given by

1
p1(n) = 1390 (n +4n" + 8n°® + 10n° + 404n* + 79613 — 4733n> — 5130n + 16200)

(n) L

n)—=—— ——

b2 597196800
3590n° — 2951n8 + 10198n" — 20619108 — 113090n° + 4705644n* +

9619080n° — 40140000n% — 449712001 4 116640000).

n—3)(n—2)(n+3)(n+4)(Tn"* +42n"" — 641n'° —

Proof. For n > 6 we may write F, () as
v(n)

(16) Fu(A) = A2 (00 = fi(m)A? + fo(n)A = fa(n Z 1) f5(n)A" =

By a similar argument as in the proof of Lemma 4.5, one sees that the sum in (16) is
positive, provided that A > % fi(n). Note that the maximal root of the polynomial

(17) AP — fi(n)A* + fa(n)A — f3(n)

is greater than 3 f(n) because the lower bound is the same as the one derived
in Lemma 4.5 using the same arguments as in its proof. The roots of this third-
degree polynomial can be computed by using Cardano’s formulas, namely we want
to solve 2% + bx? + cx + d = 0. The roots of this polynomial are given by y; — b/3a
for i = 1,2,3 where

y1 = a+f
a—l—
Y2 = 25 6\[
Y3 = _a—;—ﬁ_iagﬁ\/g.
where
1/3
a = (—g-l-\/z)
1/3
5 = (—f—@)
and
2
P = —%—i—c
26 be
@ = 575t

Setting A =z, b = — f1(n), ¢ = fa(n) and d = — f3(n) we obtain \; = y; — b/3a as
the roots of (17).

We obtain three real roots when A < 0 and when A > 0 we have only one real
root. The latter case happens for n > 10 and the real root is y; — b/3a. For the
cases n = 6,7,8,9 we have three real roots and one can check numerically that the



INVERSE INEQUALITY ESTIMATES WITH SYMBOLIC COMPUTATION 15

maximal root is still y; — b/3a. Therefore for A > y; — b/3a we have that (17) is
positive which together with (16) implies that F,,(A) > 0. One can easily check
that y; — b/3a = M(n). O

Since we have proven that for n > 6 we have m(n) < A, < M(n) it follows (from
dividing the inequality by f;(n) and taking the limit n — oo) that

1+1\/T<lim A 12 7 1/3+ 2 T\ /3
2 72V 3 Tnsee fi(n) — 3 \135 145800 135 145800)
——

~0.789 ~ 0.811

The previous lemmas indicate how to obtain a sequence of better and better bounds
for A,,: while in Lemma 4.5 the root of the polynomial given by the first three terms
of F,,()\) yields a lower bound, Lemma 4.8 gives an upper bound by considering the
first four terms. A more accurate lower bound would follow from taking the first
five terms, then a better upper bound from the first six terms, etc.

5. ASYMPTOTIC BEHAVIOUR OF THE ROOTS

Since the matrices M,, and K, defined in (8)—(9) are symmetric, it follows that
the polynomials F,(\) defined in (12) have only real roots, all of which are posi-
tive because the coefficients of F,,(\) are alternating. When we plot the roots for
different n € N we get a very interesting picture, see Figure 1. Moreover, one sees
that the smallest root of Fy,(A) converges to a specific value as n goes to infinity,
and the same is true for the smallest root of Fy,41(A). The situation is similar
when considering the second-smallest root, the third-smallest root, and so on. The
following proposition makes this observation precise.

10'3 E

o
o
o
x
o
o
o
®
o

X oW oxxxxE K X
0 oooooooo o o
HoOW KREEKK K K ¥

1000

x ox x
0 o0 oooopooooo o oo
HOR KK AKNHKKEE K X X
O O ooooommooo o
-
0 0 oooopommooo o
KK KK NKRKKGONE K K X
0 O OOoooooEoooo o
X % ox o x x
0 0O Oooooommmooo o
K OR KRR
0 0O OOooooOmmoooo o o
PR T
0 0 OooooOmmomoo o o

x ox ox
o oo oo
PR ]
o oomo o
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o oooo oo
X oK EKK R
o ooooo o
X oW KA E KK
o ooooo o o
K ORKERK K ¥
o oooooo o o
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0 oooooooo o
0 ooooopooo @ oo
K OR K KNKRKK K KK
0 ooooomoooo o oo
KR K KAKRNKK KK
0 0 ooooomooo o
X w % X

X ox oxoxxx
0 0 OooooOOIEmooo o o
KM KKK NRKOONCNNEK K K K

=]
T
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o
o

L L L L L
10 20 30 40 50

FIGURE 1. Distribution of the roots of Fj,(\) for 2 <n <50 on a
logarithmic scale; for even n the locations of the roots are marked
by crosses, for odd n with squares.
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Proposition 5.1. Let F,(\) be defined as in (12) and let )\510’)1 << )\7(1% denote
the roots of Fo,(\) in increasing order, and similarly /\53)1 << /\51121 denote the
roots of Fopt1(N). Then for fivred k € N we have

. 0) _ 2 o : 1) _ 72 2
nl;ngo Ak = (k — %) 0 and nl;n;o Apg = k7T

Proof. The coefficient of M in Fy,()\) is, according to (12), given by
(—4)77"(2n — 25 + 1),
(25)! '
We normalize the monic polynomials F5,, such that their constant coefficient is 1,

i.e., we divide Fy, by (—4)~"(2n+1)2,, and obtain for the coefficient of M in these
normalized polynomials:

(—4)7(2n —2j + 1)2,  (=1)7 47(2n—2j 4 1)y;

2)H'(2n + 1)2, (27)! (An—2j+1)9;
Obviously the second factor is, for fixed j, a rational function in n with numerator
and denominator having the same degree 2j and the same leading coefficient 167;
hence it tends to 1 as n goes to infinity. This means that the power series obtained
as the limit of the normalized polynomials is

(-1 5
jgo (2]_)!:13 = cos(v/x)

whose roots are precisely the limiting values in the assertion. The limit of Fb,,11(\)
can be computed analogously and yields the Taylor expansion of sin(y/z)/y/z. O

Recall that we are actually not interested in the smallest root of F),(A) but in the
largest one. Its asymptotic behaviour can be extracted in a similar fashion.

Proposition 5.2. Let F,(\) be defined as in (12) and let A\, denote the largest
root of F,, as before. Then

Proof. Let Fn()\) denote the reciprocal polynomial of F,()\), which means that
E,(\) = XMW E,(1/)) where v(n) = |n/2] is the degree of F,,. Then the largest
root of F), equals the reciprocal of the smallest root of F},. Now consider the family

of polynomials
v(n) .
Fn( 4> - Y . M.
n = (—4n*)i (n — 2j)!

The coefficient of M in these polynomials tends to (—4)77/(24)! as n goes to infinity.
Hence in the limit we obtain the power series

whose smallest root is 72. The claim follows. O
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Note that this result is in accordance with the bounds derived in Section 4, in
particular with the inequality stated at the end of that section: the numerical value
of 8772 is approximately 0.810569 which is very close to the previously derived
upper bound. The reason why the upper bound is more accurate comes from the
fact that a third-degree approximation of F,(\) was taken (in Lemma 4.8), whereas
the lower bound was obtained from a second-degree polynomial (see Lemma 4.5).

6. THE BOUNDARY ESTIMATE

Finally we tackle the second kind of problem, corresponding to Equation (4). In
this instance it is advantegeous to formulate it using the Legendre basis. Thus we
have to solve the eigenvalue problem

with the following n x n matrices L,, and M,,: the (i, j) entry of L,, is given by
Pi(D)P;(1) + Pi(=1)P;(=1)
whereas in M,, one has
1
/ Pi(z)P;(z)dx.

~1
Here the basis functions are the venerable Legendre polynomials P,(z). Taking
into account the well-known evaluations P, (1) = 1 and P,(—1) = (—1)" this is

equivalent to finding the roots of the determinant of C,, = (¢; ;)1<i,j<n Whose
matrix entries are given by

o 2m
Yo+ 1

Ci,j =1 + (—].)H_j — 0

Obviously the matrix C,, has zeros at all positions (4, j) for which i + j is an odd
integer. As in Section 3 we decompose it into block form and obtain

[n/2]

where the subscripts indicate the dimension of the square matrices C(©) and ¢V,
whose entries are independent of the dimension and given by

2p

2
(O.) =2 -0 H and 61(1]) =92 — 61Jﬁ
» i—

Y Y4+ 1

Theorem 6.1. For all nonnegative integers n we have

C

det(C’T(LO)) = (=" u"_l(u —2n? — 371)7

o) = I ).
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Proof. By some elementary row operations, the matrix C’,(LO) is brought to triangular
form. First we subtract the first row from rows 2 through n, obtaining the following
matrix: the (1,1) entry is 2 — %‘L, the remaining entries in the first row are 2, the
remaining entries of the first column are 2?“, and the diagonal entries (4,4) are —m
for ¢ > 1; the rest are zeros. So in order to transform the matrix to lower triangular

form, we multiply row 4, for 2 < i < n, by 4’#—“ and add it to the first row. Thus
the (1,1)-entry becomes

2_7 22“4’:1 %(271 +3n— p).

It follows that the determinant of C1(10) is

n

2 2 . —2p (-1 n—1(,_ 0,2 _
5(2n +3n M)H4z+1 2n<5) p" 1t (p = 2n* = 3n),

\./

4

as claimed. The evaluation of det(C’,(I )) is obtained in a completely analogous
way. ([l

Corollary 6.2. For all nonnegative integers n we have

det(Cy) =  det <1+(_1)z+a_5 24 )

<i,j<n DY +1
= (<;1))n w2 (5] s[5 ) (2 5] - 5])
- (=D" a2 (:“ - nz%Bn) (M - L;"), if n is even,
(%)n 8 {(N - ”2+§”+2)(u - "2+2"_2), if n is odd.

The previous corollary now gives an answer to the original eigenvalue problem,
namely that the largest eigenvalue p,, of Lz, = pupMyz,, is

] 3n(n+3) if n is even,
=\ in(n+3)+1 ifnis odd,

7. OUTLOOK AND FUTURE WORK

In this work we have presented tools from symbolic computation to give precise
estimates for two types of inverse inequalities. It would be interesting to apply
these methods on other types of elements, like simplices for example. Moreover,
in Isogeometric Analysis (IgA) the constants in the inverse inequalities depend on
three parameters, i.e. the mesh size, the polynomial degree and the smoothness
factor. For this case not so much is known and it would be attractive to apply tools
from symbolic computation also in this case.
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