
281 

 

∑
=

+−+
+=∗

k

j
jknjnvn

fthyty
0

,30 )()( θµ

Journal of the Nigerian Association of Mathematical Physics 
Volume 18 (May, 2011), pp 281 - 292  

© J. of NAMP 
 

A Special Family of LMM with Two Hybrid Points for Stiff ODEs  
 

G. C. Nwachukwu 
 

Department of Mathematics  
University of Benin, Benin City, Nigeria. 

 
Abstract 

 
Hybrid methods with one or more off-step points give better stability 

characteristics and higher order than the conventional linear multistep methods 
(LMM). Enright (1974) discussed the formulation of the second derivative LMM which 
was found to be stiffly stable for step number 7k ≤  for the numerical solution of stiff 
Initial Value Problems (IVPs) in Ordinary Differential Equations (ODEs). In this 
paper some second derivative continuous linear multistep methods with two hybrid 
points are proposed for step number  9k ≤  for stiff ODEs. The derivation of these 
methods is based on collocation and interpolation approach of Onumanyi et al (1996) 
and Arevalo et al (2002). The family of methods is stiffly stable for 8k ≤  and of 
comparable accuracy to the Enright’s method and the state of-the-art code Ode 15s in 
MATLAB. 

. 
 

Keywords: , Hybrid points, Continuous LMM, stiffly stable. 
 

1. Introduction: 
Methods for solving the initial value problem 

  ( ) ( )0, ( ) , ( ) , ,y f x y x y a y x a b′ = = ∈      (1.1) 

Whose solution is stiff and where ( ), ( ) ( )f x y x and y x  may be vectors can be based on continuous methods with hybrid 

points in the interval  ( ),n n kx x +  

Analogous methods are the discrete methods of [2, 3, 4, 6, 7, 9, and 10]. 
 The search for good methods for solving stiff problems is inexhaustible. This paper shows that a slight modification of the 

Enright method is possible. The modification consists of the addition of two parameters    ( ) ( )v n v v n v
t y and t fα β ∗ ∗+ +

     in 

(1.2). The inclusion of the hybrid points improves the stability characteristics of the new class of methods. Also the 
formulation of the new scheme provides numerical solutions at any desired point in the integration interval.      
The general form of the Hybrid Second Derivative Continuous Linear Multistep Methods  
(HSDCLMM) for the numerical solution of (1.1) to be considered is given by 

1 1
0

( ) ( ) ( ) ( )
k

n k k n k j n j v n v v n v
j

y t y h t f t y h t fα β α β ∗ ∗+ − + − + + +
=

= + + +∑           (1.2) 

The hybrid predictor formulas n vy +   and    
n v

y ∗+
   at the hybrid points   n vx +   and   

n v
x ∗+

  

respectively are 

2 '
1 1 1, 2,

0

( ) ( ) ( )
k

n v k n k j n j k n k
j

y t y h t f h t fµ θ θ+ − + − + +
=

= + +∑                                             (1.3) 

                                                        (1.4) 
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where         
 

1, 2, 3,( ), ( ), ( ) , ( ) , ( ) ( ) , 0(1)j j j j k jt t t t t and t j kα β µ θ θ θ =  

are  continuous coefficients in t and  ( ) '' ' ', , ( , )n j n j n j n j n j n j n jf f x y y f f x y+ + + + + + += = =  .The scaled variable is 

defined as 1nx x
t

h
+−

=  and 1n nh x x+= −   is a fixed mesh size. Practical implementation demands that the index of (1.4) 

be shifted by a unit, that is 
 
 
 
 
 

The parameters v  and v∗
 are incorporated to provide off grid collocation points n vx +  and  

n v
x ∗+

 in an open interval 

( ) 1
1 2,n k n kx x and v k+ − + = −  where k  is the step number of the scheme. The resulting scheme (1.2) and the hybrid 

predictors (1.3) and (1.4) are of order ( ) ( )3 , 2 ( 1)k k and k+ + +  respectively. 

 
2.0 Derivation of the HSDCLMM 
 Let us assume that the numerical solution of (1.1) is in the form of the polynomial interpolant  

 
0

( )
m

j
j

j

y x a x
=

= ∑                 (2.1) 

In the derivation of HSDCLMM, let   3+= km      

then 
3

1

1

( )
k

j
j

j

y x j a x
+

−

=

′ = ∑   and  
3

2

2

( ) ( 1)
k

j
j

j

y x j j a x
+

−

=

′′ = −∑           (2.2) 

Collocating (2.2) at the points 1, ,n k n v n vx x x x+ + + += and interpolating at  , 0(1)n jx j k+ =    we obtain the linear 

system of equations 
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                    (2.3) 
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After evaluating (2.3) using MATHEMATICA, the resulting values of { } 3

0

k

j j
a

+

=
 are substituted into (2.1) to give the 

continuous coefficients  ( ) , ( )j jt tα β   which are shown in Table 1 for the first three values of k  

 
3.0 Derivation of the Implicit and Explicit Hybrid Predictors 
 Following the pattern in section 2.0 the implicit hybrid predictor (1.3) and the explicit hybrid predictor (1.4) at the 

hybrid points n vx +   and  
n v

x ∗+
 are derived using the polynomial interpolant  (2.1) by setting    2m k= +     and    

1+= km     respectively. The continuous coefficients for the two hybrid predictors are given in Table 2 and Table 3 
respectively .              
 4.0 Stability of the Methods 

 Substituting the hybrid solutions 1n v n vy and y+ + +  at the points 1n v n vx and x+ + + respectively into the method 

(1.2) for a corresponding k  and applying the resultant method to the scalar test problem 
, Re( ) 0 ,y y h z hλ λ λ′ = < =  with an arbitrary initial value we obtain the stability polynomial   

1 1 2
1 1, 2,

0 0 0

( , ) (1 )
k k k

k k j k j k j
k j v j k jv

j j j

r z r r z r r z r z r z z rπ α β α θ θ β β∗
− −

−
= = =

 
= − − − + + − + 

 
∑ ∑ ∑                      

The root locus plot of the stability polynomial shows that the new methods are stiffly stable for  8k ≤  . It is unstable for  

9k ≥ . Figures 1-9 are the graphs of the root loci of the method (1.2). The step number, the interval of absolute stability, the 
error constant and the order of methods are given in Table 4.  
  
5.0 Implementation of the Derived Methods 
For  1k = , (1.2) becomes 

                   (5.1) 
 
 

Where 
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12
)57(

24
'

1

2

1
2
1 =−++= +++ pf

h
ff

h
yy nnnnn

                                           

 
2,)5(

8 211
2
3 =+−+= ++++ pff

h
yy nnnn

 
To test and compare the derived methods with [5] and Ode 15s Code of MATLAB in [8], (5.1) is used to solve the following 
IVPs: 
 The nonlinear chemical problem of [5]    

 32
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and the linear problem of [5]   
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With x   in  the range [0, 3] and 0 .0 0 0 1h =  
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The graphs showing the accuracy of the scheme when compared with Enright’s method and Ode 15s Code of MATLAB are 
given in Figures 10 and 11. 
 

Table 1:  Continuous Coefficients of HSDCLMM. 

k  t j )(tjα  )1( −kjα  )(tjβ  )1( −kjβ
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Table 2:  Continuous Coefficients of the Implicit Hybrid Predictor.   
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Table3: Continuous Coefficients of the Explicit Hybrid Predictor.   
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Figure 1: Root Locus for k=1         Figure 2: Root Locus for k=2                                                              

                                                                                              

                   

Figure 3: Root Locus for k=3         Figure 4: Root Locus for k=4         
 

                    
            Figure5: Root Locus for k=5                                                      Figure 6: Root Locus for k=6         
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             Figure7: Root Locus for k=7                                                       Figure8: Root Locus for k=8  

                                       

                                                          

                                

             Figure9: Root Locus for k=9                                                        
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Figure 10: The plot of numerical solution of the component )(2 xy  of the nonlinear chemical problem of [5].  

 

Figure 11: The plot of numerical solution of the component  )(1 xy  of  the  linear problem of [5]    
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6.0 Conclusion    
 
      In this paper, a family of stiffly stable second derivative continuous linear multistep methods with two hybrid points is 
derived for the numerical solution of the initial value problem (1.1). The scheme employs collocation and interpolation as 
alternative to integration and differentiation method of deriving computational methods for IVPs in ODEs. The root loci in 

Figures 1-9 show that the methods are stiffly stable for   8k ≤    and   unstable for  9k ≥ .The graph of the numerical results 
in Figure 10 shows that HSDCLMM and Ode 15s Code of MATLAB are of comparable performance while the numerical 
results in Figure 11 show that  HSDCLMM coincides with Enright’s method.                                     
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