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Analysing panel flutter in supersonic
flow by Hopf bifurcation

Z. Monfared* and Z. Dadi

Abstract

This paper is devoted to the study of a partial differential equation (PDE)
governing panel motion in supersonic flow. This PDE can be transformed to
an ODE by means of a Galerkin method. Here by using a criterion which is
closely related to the Routh-Hurwitz criterion, we investigate the mentioned
transformed ODE from Hopf bifurcation point of view. In fact we obtain a
region for existence of simple Hopf bifurcation for it. With the aid of Matlab
and Hopf bifurcation tool, flutter and limit cycle oscillations of panel are
verified. Moreover, Hopf bifurcation theory is used to analyse the flutter
speed of the system.

Keywords: Panel flutter; Limit cycle; Hopf bifurcation; Routh-Hurwitz cri-
terion; Vibrations.

1 Introduction

Aerodynamics is a branch of dynamics concerned with studying the motion
of air, particularly when it interacts with a solid object such as an Aircraft
structure.

On the other hand, flow-induced structural vibration is one of the most
technical problems affecting the reliability, cost and safety of aircraft struc-
tures. The vibration caused by a fluid flowing around a body is known as
flow-induced vibration. Flow-induced vibrations best describe the interac-
tion that occurs between the fluid’s dynamic forces and a structure’s inertial,
damping, and elastic forces. The study of flow-induced vibrations has rapidly
developed in aeronautical and nonaeronautical engineering. In aeronautics,
flow-induced vibration is often referred to as flutter. Flutter is the instability
of aeronautics structures under unsteady aerodynamic loadings. Panel flutter

*Corresponding author

Received 18 February 2014; revised 3 June 2014; accepted 8 June 2014

Z. Monfared

Department of Applied Mathematics, Faculty of Mathematical Sciences, Ferdowsi Univer-
sity of Mashhad, Mashhad, Iran. e-mail: monfared.zahra@gmail.com

Z. Dadi
Department of Mathematics, Faculty of Basic Sciences, University of Bojnord, Bojnord,
Iran. e-mail: z.dadi@ub.ac.ir



2 Z. Monfared and Z. Dadi

is a phenomenon of self-exciting vibrations of skin panels of flight vehicle at
high flight speeds resulting from the interaction between an elastic structure
and the flow around the structure. Such vibrations typically have high ampli-
tude and cause fatigue damage of skin panels. This flutter phenomenon was
first observed during World War II; however, formal studies did not appear
until the 1950s. Supersonic panel flutter is a key design consideration for
some high-speed aerospace vehicles like spacecrafts and missiles, [14, 17, 20].
Moreover, for nonlinear systems flutter is usually interpreted as a limit cycle
oscillation (LCO). If a limit cycle is created the system will oscillate forever.

Aeroelastic flutter is a catastrophic structural failure, which needs to be
avoided within the flight envelope of an aircraft structure. Hence, engineering
researchers have paid much attention to studying the flutter and limit cycle
motions of thin panels in recent years (see [2, 12, 14, 15, 16, 17, 19, 20] ).

Furthermore, Hopf bifurcation theory can be utilized as an important tool
for the determination of the flutter and limit cycle vibrations of panels. In
addition, Hopf bifurcation tool can be used to analyze the flutter speed of
the system. Hence, with the use of thin panels in shuttles and large space
stations, nonlinear dynamics, bifurcations, and the chaos of thin panels have
become more and more important. In the past decade, researchers have made
a number of studies into nonlinear oscillations, bifurcations, and the chaos of
thin panels. Holmes [5] studied flow-induced oscillations and bifurcations of
thin panels and gave a finite-dimensional analysis. Then based on the analysis
in [5], Holmes and Marsden [7] considered an infinite-dimensional analysis for
flow-induced oscillations and pitchfork and fold bifurcations of thin panels.
Holmes [6] then simplified this problem to a two-degrees-of-freedom nonlinear
system and used center manifolds and the theory of normal forms to study
the degenerate bifurcations. Yang and Sethna [18] used an averaging method
to study the local and global bifurcations in parametrically excited, nearly
square plates. From the von Karman equation, they simplified this system
to a parametrically excited two-degrees-of-freedom nonlinear oscillators and
analyzed the global behaviour of the averaged equations. Based on the stud-
ies in [18], Feng and Sethna [3] made use of the global perturbation method
developed by Kovacic and Wiggins [8] to study further the global bifurcations
and chaotic dynamics of a thin panel under parametric excitation, and ob-
tained the conditions in which Silnikov-type homoclinic orbits and chaos can
occur. Zhang et al. [19] investigated both the local and global bifurcations
of a simply supported at the fore-edge, rectangular thin plate subjected to
transversal and in-plane excitations simultaneously.

In this paper, a problem of flow-induced oscillations, that of panel flutter
is considered. In fact here we investigate a partial differential equation which
describes panel motion and obtain a region for the existence of a special type
of Hopf bifurcation for it. This type of Hopf bifurcation occurs where a pair
of complex conjugate eigenvalues of the Jacobian matrix passes through the
imaginary axis while all other eigenvalues have negative real parts. Further-
more, the existence of this type of Hopf bifurcation leads to flutter and limit
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cycle motions of the panel which can cause failure of the structure. To the
best of our knowledge, it is the first time that such a region for the existence
of periodic solutions and Hopf bifurcation is being investigated. Moreover,
by means of Matlab and the fourth and fifth-order Runge-Kutta (RK-45)
method we do some numerical simulations. These simulations present our
theoretical results and flutter and limit cycle oscillations of thin panel. More-
over, the flutter speed is obtained by using Hopf bifurcation tool.

2 Preliminaries

In this section, we state some mathematical concepts and basic results.

2.1 A criterion based on the Routh-Hurwitz criterion
for the existence of simple Hopf bifurcation

Important criterion that gives necessary and sufficient conditions for all of
the roots of the characteristic polynomial to lie in the left half of the complex
plane is known as the Routh-Hurwitz Criterion. This criterion is stated in
the next theorem, see [16].

Theorem 2.1. (Routh-Hurwitz Criterion). Consider a polynomial of the form
akzk + ak,lzk_l + ak,gzk_2 + ... 4+ aop,

the roots of this polynomial lie in the open left half-plane if and only if all the
leading principal minors of the k X k matriz

ay ao e 0

asz az - 0
Q=1 . . . ],

a2k—1 A2k—2 Gk

are positive and ap > 0; we assume that a; =0 if j <0 or j > k.

In dynamical systems, a bifurcation occurs when a small smooth change
made to the parameter values (the bifurcation parameters) of a system causes
a sudden qualitative or topological change in its behaviour. In general, at a
bifurcation point, the local stability properties of equilibria, periodic orbits or
other invariant sets change. Moreover, in many applications we are concerned
with a special type of Hopf bifurcations, where a pair of complex conjugate
eigenvalues of the Jacobian matrix passes through the imaginary axis while
all other eigenvalues have negative real parts. These are called simple Hopf
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bifurcations in [10], in order to distinguish them from the Hopf bifurcations
with some other eigenvalues on the right half plane. Now consider the system

X=f(X,n), XEeR" peR. (1)

We use the notation in [4, 13] and mention the following theorem which states
the sufficient conditions for existence of Hopf bifurcation.

Theorem 2.2. Suppose that system (1), has an equilibrium (xo, o) at which
the following properties are satisfied:

(SH1) Dy fu,(xo) has a simple pair of pure imaginary eigenvalues and other
eigenvalues have negative real parts. Therefore, there exists a smooth
curve of equilibria (x(p),pu) with x(uo) = xo. The eigenvalues
M), M) of Dyfuy(z(p)) which are imaginary at p = po vary
smoothly with p. Furthermore, if,

(SH2) L(ReA)| _ =d#0,

H=Ko0

then Hopf bifurcation will occur.
Proof. See [4]. O

Even though numerical computation of eigenvalues is feasible, it is ideal
to have a criterion stated in terms of the coefficient of the characteristic poly-
nomials rather than the traditional Hopf bifurcation criterion which is based
on the property of eigenvalues. Specially for higher dimensional systems with
many parameters, this criterion will be more convenient. See [10].

We denote the characteristic polynomial of the Jacobian matrix J(u) of (1)
as:

P(X; p) = det(A, — J (1)) = po(p) + pr()A + o + pu () A",

where every p;(u) is a smooth function of y, and p, (1) = 1. And we consider
the case po(p) > 0, because there is not any nonnegative real root. Let

p1(p) po(p) -+ 0
p3(p) pa2(p) -+ 0

Ln(p) = : e ’
Pan1(1) Pan—2(k) -~ pnlh)
where p;(u) = 0if ¢ < 0 or ¢ > n. Moreover, when po(¢) > 0 by the R-H

criterion the polynomial P(\; p) of A has all roots with negative real parts if
and only if the following n principal sub determinants of L., (1) are positive:

e Di(p) = det(L1(p)) = p1(u) >0

o Dy(p) = det(La(p)) = det (Pl(u) Po(H)) <0

p3(p) p2(p
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e D, (p) =det(L,(n)) > 0. Since Dy, (1) = pp(pt)Dyi—1 (1) and in our case
pn(p) =1 the R-H criterion conditions can be stated as

° po(u) > 0, Dy >0, Dy >0, ., D,_1>0.

Theorem 2.3. Assume there is a smooth curve of equilibria (x(u), pn) with
x(po) = xo for (1). Then conditions (SH1) and (SH2) for a simple Hopf
bifurcation are equivalent to the following conditions on the coefficients of
the characteristic polynomial P(\; u):

(1) po(po) >0,  Di(po) >0, ..., Dpa(po) >0, Dp_1(uo) =0
(2) an;:L(HU) 74 0.

Proof. see [10]. O

2.2 Galérkin method

Suppose we wish to solve the following boundary value problem of partial
differential equations over the interval a < z < b,

Lly(z, )] + f(z,1) = 0,

y(aa t) = Zavy(b7 t) = Zb-

A Galérkin method is used to approximate the problem by a sequence of
finite dimensional problems. In other words, we consider the problem as a
flow defined on a space V and then choose the finite dimensional subspace
Vi C V of dimensional N and project our problem onto V. Reducing
the problem to a finite dimensional vector subspace allows us to numerically
compute uy (the solution of PDE) as a finite linear combination of the basis
vectors in V.

Now, let {gaj}j-v:l be an orthonormal basis of the finite dimensional sub-
space Vv that satisfy the boundary conditions of the problem. Therefore, we

can write
N

un(z,t) = Zaj(t)goj.

J=1

Through the use of orthogonal functions the error function E, represent-
ing the difference between the exact and approximate solution, is minimized
such that

b
/EN(z,t).apj dz=0, Vj=1,2,...,N,

where,
En(z,t) = Llun(z,t)] + f(z,t).
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Each term in above equation gives an ODE in time for the N coeflicients
{a;(t) ;vzl and these must be solved numerically. For more information see
[5, 7].

2.3 Dynamic pressure

In fluid dynamics, dynamic pressure (indicated with ¢, or @, and sometimes
called velocity pressure) is the quantity of air measured by most airspeed
instruments and defined by

q= 5/71}27

where p and v are density and velocity of the flow respectively. See [1],
Section 3.5.

3 Formulation of the problem

Consider a supersonic stream of fluid passes above a thin plate with the
length 1, fixed at the edges z = 0 and z = 1 .The panel is simultaneously
subjected to an in-plane tensile load I". The fluid velocity is characterized
in terms of the dynamic pressure ¢, see Figure 1. Using nondimensional
quantities, and assuming that the panel bends in a cylindrical mode (so
that w(z,y,t) = w(z,t) is independent of y), the following nonlinear partial-
differential equation, which is essentially a one dimensional version of the von
Karman equations is considered for a thin plate:

1 1
Wyt + QWiszzz + /qOw — {T + k [ widz + 0 [) w.wp.dz}w.. )
FW, sz + qW, = Oa

see [4, 7). Here w = w(z,t) is the transverse displacement of the panel,
a,0 > 0 are (linear) viscoelastic damping parameters associated with the
panel, § > 0 represents fluid damping and k£ > 0 is a measure of the nonlinear
axial (membrance) restoring forces generated in the panel due to transverse
displacement. Moreover, all these parameters are assumed to be fixed, except
q which can vary.

Now, consider equation (2) with the following simply supported boundary
conditions

w(0,t) = w,,(0,t) = w(l,t) = w,,(1,t) = 0. (3)

A plate subjected to a compressive in-plane load with fluid flow over its sur-
face may undergo complex motions resulting in dynamic instabilities (flutter)
and associated limit cycle motions.
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Figure 1: The panel flutter problem

4 Bifurcation analysis

It does not seem possible to solve the equation (2) explicitly. As it is men-
tioned in [7] by using a Galérkin method the partial differential equation (2)
together with the boundary conditions (3) can be transformed to a ordinary
differential equation. In fact in [7] because of the simply supported boundary
condition (3), the following family of orthogonal basis

{‘Pj(z)};v:l = {sin(jwz)}?f:l
is chosen. Then by writing , w(z,t) = Z;\f:l a;(t)p;(z) and applying the
Galérkin procedure for N = 2 (two modes) to the governing Equation (2)
and using the orthonormality of the bases and the relationships

1 1
" _ u "
/ w;Wws dz-/ w;wy dz,
0 0
1 1
" _ ’o
/ wiws dz = —/ wj.wg dz,
0 0

the following ODE in the time dependent amplitude coefficients a;(t) is ob-
tained.

&= Az + f(x), z e R g eR, (4)
where
aj
az
=171,
a1

o
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0 0 1 0
a 0 0 0 1
77 | 72(T — 72) 8q/3 —(am* + /g6) 0 ’
—8q/3  4n*(T — 4m?) 0 —(16ar* + /q0)

and

0

0

f - _fl 3
—fa

in which

fr =7 (ko + 4a3) + 01y + dazds)}an,
fo = 27-‘-4{]{;(@% + 4@%) + a(a1d1 + 4a2d2)}a2-

Moreover, a; = x;(i = 1,2) are the amplitudes of normal two modes.

Now we investigate Hopf bifurcations of system (2) for the trivial equilib-
rium position z = 0 or w(z,t) = 0 by using a criterion which is closely related
to the Routh-Hurwitz (R-H) criterion to obtain a region of simple Hopf bifur-
cation parameters. For this purpose, we mention the sufficient conditions for
existence of simple Hopf bifurcation of system (4) in the following theorem.

Theorem 4.1. Suppose that for ¢ = qo and the trivial equilibrium position
x =0 of (4), the following relations satisfy:

1) po(q0) >0

2) p1(qo) >0

p1(q0) Po(qo0)
3) det >0

13(q0) p2(qo0)

pl(QO) po(QO) 0
4) D3(qo) = det | p3(qo) p2(q0) P1(q0) | =0

0 1 p3(qo)
dD3(qo)

5) dq

#0,

where



Analysing panel flutter in supersonic flow by Hopf bifurcation 9
6442
9 )

(qo) = 4m*(T' — 7%)(T — 47?) +

p1(qo) = —7T2{(F — 7r2)(16om4 +1/q00) + 4T — 47r2)(a7r4 + 409},
(40)
(q0)

Then qo is a simple Hopf bifurcation value for system (4) at the trivial equi-
librium position © = 0.

Proof. By computing the characteristic polynomial of (4) and using theorem
2.3., the above assertion can be proved. O

The panel transverse displacement and velocity for two modes (N = 2)
can be evaluated by the following equations

w(z,t) = Z a;(t)sin(jrz), (5)

Jj=1

we(z,t) = Z a;(t)sin(jnz). (6)

Therefore, by the above theorem we can find a region for existence of simple
Hopf bifurcation for equation (4) and therefore for equation (2).

5 Numerical simulation

Here numerical simulations are carried out to support our theoretical results
and show panel flutter.

Ezample. Consider system (4), by the aid of software Auto for § = 1,I" =
2, = 0 and gy ~ 323.24789021 we can show that this system undergoes
Hopf bifurcation at the equilibrium = = (z1, 22, z3,24) = (0,0,0,0). More-
over, these values of parameters by [4, 5, 7] are physically meaningful. In
addition, for the mentioned values of parameters the characteristic polyno-
mial of the Jacobian matrix of (4) at = for go is :

P(); qo) ~ 857953.77463 + 27998.10001\ + 1880.50639\% + 35.95819\3 + \*.

So
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Figure 2: The related trajectories in the phase space 1 —x2 and time history for different
values of ¢. Initial condition is very close to the equilibrium = = 0: (a)q = 300; (b) ¢ = 32T7;
(¢) ¢ = 1000
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po(qgo) ~ 857953.774634701 > 0,

D1 (qo) = p1(qo) =~ 27998.1000129 > 0,

p1(q0) Po(qo)

Da(qo) = det ( ) ~ 21800139.664474831 > 0,

p3(qo0) p2(q0)

p1(qo0) po(gqo) O
D3(qo) = det (ps(cm) p2(q0) pl(qo)> =0,
0 1 ps(qo)

and

dD3(qo)
dw

Therefore, by Theorem 4.1., qo =~ 323.24789021876 is a simple Hopf bifur-
cation value for (4) at . Furthermore, for ¢o the Jacobian matrix A, at z
has a pair of pure imaginary eigenvalues A1, Ay ~ 427.90392896678841891,
and a couple of complex conjugate eigenvalues with negative real part
ReAs = Re)\y ~ —17.979095923287.

We solved the equation (4) by means of the fourth and fifth-order Runge-
Kutta (RK-45) method. Then by numerical simulations we showed the occur-
rence of Hopf bifurcation. The related trajectories in the phase space x1 — x2
(the space of the amplitudes of two modes) and the time history responses
for different values of parameter g are presented in Figure 2.

Moreover, by equations (5) and (6), the panel transverse displacement
(w(z,t)) and velocity (w¢(z,t)) for two modes can be determined. So, the
related trajectories in the phase space w — w; and the time history responses
of the panel transverse displacement for different values of parameter ¢ are
illustrated in Figure 3.

As it is illustrated in Figures 2 and 3, the equilibrium point x = 0 or
w(z,t) = 0 is a stable focus when the dynamic pressure of flow is less than
qo. In this case by passing the time the amplitude of panel vibrations will
vanish. While for ¢ > ¢¢ the equilibrium point = 0 or w(z,t) = 0 turns
out to be an unstable focus surrounded by a stable limit cycle. That means
that by passing the time, the amplitude of panel oscillations will increase and
finally panel will vibrate with a fixed period for ever. Furthermore, in this
case for large values of the dynamic pressure g, panel vibrations can have
high amplitude and cause catastrophic failure of the structure. This increase
of amplitude will be faster for larger values of q.

In addition, since the Hopf bifurcation occurs for the dynamic pressure
qo =~ 323.24789021876 Pa, due to Section 2.3., by knowing the density of flow
(air) the flutter speed can be obtained. For example at sea level and at 15
°C, air has a density of approximately 1.225 %. Hence, for this density of
air the flutter speed is approximately 22.97284609 in the absence of linear

~ —4937513.3537057098 # 0.
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viscoelastic damping parameter a. In Figure 3 our simulations show flutter
and limit cycle oscillations (LCO) of the panel without considering the vis-
coelastic damping parameter .

6 Conclusion

In this paper, we extended the previous results in [5, 6, 7, 8, 17, 18, 19] to
study the vibrations of a thin panel fixed at two edges. Indeed we found a re-
gion for existence of simple Hopf bifurcation for a partial differential equation
governing panel motion. Because, the existence of simple Hopf bifurcation
can lead to flutter and limit cycle oscillations of the panel. Numerical sim-
ulations were carried out by using the fourth and fifth-order Runge-Kutta
method, to support our analytical results. In fact by simulations and Hopf
bifurcation theory, we showed the occurrence of flutter and limit cycle mo-
tions of thin panel. Then Hopf bifurcation tool was used to calculate the
flutter speed of the system. Moreover, numerical simulations presented vi-
brations of thin panel can have high amplitude which cause damage of panel.
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Hopf bifurcation in a general n-neuron
ring network with n time delays

E. Javidmanesh and M. Khorshidi*

Abstract

In this paper, we consider a general ring network consisting of n neurons
and n time delays. By analyzing the associated characteristic equation, a
classification according to n is presented. It is investigated that Hopf bifur-
cation occurs when the sum of the n delays passes through a critical value.
In fact, a family of periodic solutions bifurcate from the origin, while the
zero solution loses its asymptotically stability. To illustrate our theoretical
results, numerical simulation is given.

Keywords: Ring network; Stability; Periodic solution; Hopf bifurcation;
Time delay.

1 Introduction

Since Hopfield constructed a simplified neural network (NN) model [7, 15],
the dynamic behaviors (such as stability, periodic oscillatory, limit cycles, bi-
furcation and chaos) of continuous-time neural networks have received much
attention due to their applications in optimization, signal processing, image
processing, solving nonlinear algebraic equations, pattern recognition, asso-
ciative memories and so on (see, [3, 10, 11, 18] and references therein). Tt
is well known that time delays exist in the signal transmission, thus Marcus
and Westervelt proposed an NN model with delays, based on the Hopfield
NN model [12]. The time delays are regarded as parameters; consequently,
periodic solutions often appear as solutions of delay differential equations
(DDEs) through Hopf bifurcation. For example, existence of periodic solu-
tions, in a special type of DDEs, has been discussed in [9]. In [8, 16, 17], the
authors used Hopf bifurcation theory to study some kinds of neural networks.
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A ring network is a network topology in which each node connects to
exactly two other nodes, forming a single continuous pathway for signals
through each node a ring. Data travel from node to node, with each node
along the way handling every packet.

Ring networks have been found in a variety of neural structures such as
cerebellum [5], and even in chemistry and electrical engineering. In the field
of neural networks, rings are studied to gain insight into the mechanisms
underlying the behavior of recurrent networks. In [16], Wang and Han inves-
tigated the continuous-time bidirectional ring network model. Many results
have been reported in the literature on the dynamics of ring neural networks
(see [2, 18]). The local and global stability of ring networks with delays have
been discussed in [2, 18]. In [1], stability analysis of a delayed ring network
model has been discussed.

In this paper, we study Hopf bifurcation for a kind of DDE system. In
fact, we consider a general ring network with n neurons and n time delays,
which is described by the following DDE system:

#1(t) = —riz1(t) + g1(z1(t) + fr(zn(t — 7)),
B2(t) = —r2x2(t) + g2(22(1)) + fa(w1(t — 71)),
i3(t) = —r3z3(t) + g3(z3(t)) + fa(z2(t — 72)),

ii’n—l(t) = _Tn—lxn—l(t) + gn—l(xn—l(t)) + fn—l(zn—Q(t - Tn—2))7
T (t) = —rpn2n(t) + gn(2n(t)) + folTn_1(t — Tn_1)),

where r; > 0 (i = 1,2, ...,n) denotes the stability of internal neuron processes,
and z;(t) (¢ = 1,2,...,n) represents the state of the ith neuron at time ¢. f;
and g; (i = 1,2,...,n) are the activation function and nonlinear feedback
function, respectively. Also, 7, > 0 (i = 1,2,...n) describes the synaptic
transmission delay. Figure 1 shows system (1) schematically.

Figure 1: A general n-neuron ring with n delays
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The properties of periodic solutions are also important in many applica-
tions. In fact, various local periodic solutions can arise from the different
equilibrium points of ring networks by applying Hopf bifurcation technique,
therefore the study of Hopf bifurcation is very important. In [16], the sim-
plified three-neuron bidirectional ring network has been investigated. Four-
neuron and five-neuron networks with multiple delays have been studied in
(8, 17].

In this paper, we discuss Hopf bifurcation on system (1) generally, not for
a particular n. To the best of our knowledge, it has not been done before. We
would like to point out that in [1], although stability analysis of the system
has been presented, but the authors didn’t discuss Hopf bifurcation on the
system in all cases. First, we take the sum of the delays 71 + o+ ...+ 7, as a
parameter 7. By classifying based on n, we study the associated characteristic
equation. To calculate the critical value 1y for Hopf bifurcation, we generalize
and modify the methods proposed in [8, 9]. Then we will show that the zero
solution loses its stability and Hopf bifurcation occurs when 7 passes through
the critical value 7p. We would like to point out that it is the first time to
deal with Hopf bifurcation analysis of system (1). This paper is organized
in five sections. In Sect.2, we give the necessary preliminaries. In Sect.3,
we will study Hopf bifurcation on system (1). To illustrate the results, some
numerical simulations are presented in Sect.4. Finally, in Sect.5, some main
conclusions are stated.

2 Preliminaries

2.1 Delay Differential Equation

There is always a time delay in many natural phenomena, because a finite
time is required to sense information and then react to it. DDEs are dif-
ferential equations in which the derivatives of some unknown functions at
present time are dependent on the values of the functions at previous times.
A general delay differential equation for z(t) € R™ takes the form

B(t) = f(t,x(t), ze), (2)

where x4(0) = z(t + 0) and —7 < § < 0. Observe that z,() with —7 <
0 < 0 represents a portion of the solution trajectory in a recent past. In this
equation f is a functional operator from R x R® x C'(R,R™) to R". Similar
to ODEs, many properties of linear DDEs can be characterized and analyzed
using the characteristic equation.

The linearization of system (2) at the equilibrium point xg is

x(t) :Aol‘(t)+A1.%‘(t—T1)+"'+Am$(t_7'm>7 (3)



18 E. Javidmanesh and M. Khorshidi

where A; = D1 f(zo,...,20),(j = 0,1,...,m) and D;f is the Jacobian of f
corresponding to its jth component.
Substitude x(t) = e*v, v € R™ into (3), we have

A\ — Ay — ZAje_”\Tj]e)‘tv =0.

j=1

Therefore the characteristic equation associated with (2) is

det(\I — Ag — > Aje ) =0, (4)

Jj=1

For further details, see [4].

2.2 Hopf bifurcation

In this section, we study bifurcations that occur in C*! system

-f:f(xnu)v (5)

depending on a parameter u € R, at nonhyperbolic equilibrium points. In
the following, we will give definition of a structurally stable vector field or
dynamical system.

Definition 2.1. Let E be an open subset of R*. A vector field f € C*(E) is
said to be structurally stable if there is an € > 0 such that for all g € C1(E)
with || f — gl < e, f and g are topologically equivalent on E; i.e., there is
a homeomorphism H : E — E which maps trajectories of & = f(x) onto
trajectories of & = g(x), and preserves their orientation by time. In this
case, we also say that the dynamical system & = f(x) is structurally stable.
If a vector field f € CY(E) is not structurally stable, then f is said to be
structurally unstable.

The qualitative behavior of the solution set of system (5) depending on
a parameter u € R, changes as the vector field f passes through a point in
the bifurcation set or as the parameter p varies through a bifurcation value
po. A value pg of the parameter u in equation (5) for which the C! vector
field f(x, o) is not structurally stable is called a bifurcation value. For more
information see [13].

Theorem 2.2. Suppose that system (5), has an equilibrium (xo, o) at which
the following properties are satisfied:

a : Dyf, (o) has a simple pair of pure imaginary eigenvalues and other
eigenvalues have negative real parts. Therefore, there exist a smooth
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curve of equilibria (z(p), p) with x(po) = xo. The eigenvalues (i),
M) of Dy fu,(x(p)) which are imaginary ot p = po vary smoothly
with (.

Furthermore, if,

d
b - —

Cdu (ReA(1))lu=po = d # 0,

then Hopf bifurcation will occur.

Proof. see [6]. |

When the parameter p passes through the critical value pg, according
theorem 2.2, Hopf bifurcation occurs. In fact, a family of periodic solutions
appear or disappear. If the equilibrium point is asymptotically stable for
1 < po, when p passes through pg, a family periodic solutions bifurcate from
the equilibrium point. In this case, we say that supercritical Hopf bifurcation
occurs. But, if a branch of periodic solutions exist for p < pp and while p
passes through pg, these periodic solutions disappear, we say that subcritical
Hopf bifurcation happens. For more details, see [6].

3 Main results

To establish the main results for system (1), it is necessary to make the
following assumption

fi,g: € C*, £i(0) = g;(0) =0, fori=1,2,...,n. (6)

It is easily seen that the origin (0,0,...,0) is an equilibrium point of (1). Under
the hypothesis (6), the linearization of (1) around the origin gives

1(t) = =k (t) + f1(0)an(t — 7).
da(t) = —kowa(t) + f(0)z1(t — 1),

i‘nfl(t) = —kn,1$n,1(t) + f’;],71<0)xn72(t - Tn72)7
Ty (t) = —knon(t) + f,(0)zn—1(t — Tn-1),
where k; = r; — g;(O)7 i =1,2,...,n. The characteristic equation of (2) is
A A" 4 an i A+ an + be AT =0, (8)

where
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alzzn:kn ay= Y kikj, -,
i=1

1<i<j<n

1= > kikikp...km,
KL< j<I<...<mgn

n-1
n n

an=[Tk b=-T150), =3 = 9)

=1 i=1

Denote
p(A) = )\n + al)\nil + e + an_lA + an,

then equation (8) becomes
p(A) + be™ = 0. (10)

To study Hopf bifurcation, it is necessary to discuss the existence of pure
imaginary roots of (10). Letting A = iw, and substituting this into (10), we
have

A +iB + b(coswt — isinwTt) = 0, (11)

where
A = Re{p(iw)}, B =Im{p(iw)}. (12)

Separating the real and imaginary parts of (11), we get
A + beoswt = 0, (13)

and
B — bsinwt = 0. (14)

We rewrite the equations (13) and (14), as follows:
A = —bcoswr, (15)

and
B = bsinwr. (16)

Squaring both sides of (15) and (16), and adding them up gives
A% 4+ B% =12 (17)

Now, according to (12), it is easy to use computer to calculate the roots of
(17). Then we can get the time delay 7, by substituting w in (15).
To find the solutions for equation (17), we consider the following cases:

Case (a) : n=4k (k € N),

Case (b) : n=4k+1(k eN),
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Case (c) : n=4k+2 (ke NU{0}),

Case (d) : n =4k +3 (k€ NU{0}),

In case (a), from (12) and the definition of p()A), we can get

A=w" — a2wn72 + a4wn*4 — ..t an, (18)
B=—-aw" '+ asw”? —asw P 4+ ... + ap_qw.
Using (17) and (18), we obtain
(W™ — aw™ 2 fasw™ Tt — . +an)2 + (—alwnfl +asw™ 3 —asw™ 04 ... +an_1w)2 = b2
(19)
In case (b), the definition of p(\) and (12) lead to
A=aw" ! —azw" 2 +asw" 7 — .+ ap,
e )
B=w"—aw" 4+ aqw" " — ...+ ap_1w.

Substituting (20) in (17) gives
(alw"_l—agwn_3+a5w"_5—...+an)2+(w"—agwn_2+a4w”_4—.,.+an,1w)2 = b2, (21)

In case (¢), A and B can be calculated as follows:

A = —w" + a2wn_2 - a4(“)n_4 + + a'ru (22)
B=aw" ' —a3w” 2 +azsw" % — ..+ ap_qw.
From the equations (17) and (22), we have
(—w™ tasw" 2 —aqqw" .+ an)2 + (auu"fl —asw" 3 +aswm 0 — .. +an,1w)2 = b2,
(23)
In case (d), from the definition of p(\) and (12), we can compute
A= —aw" ' +a3w” 3 —asw™ 0 + ..+ ap, (24)
B=—-w"+4aw" 2 — a4 ..+ ap_qw.

By using the equations (17) and (24), we can get

3 7a5w"75+...+an)2+(7w"+a2w"72 fa4w”74+.‘.+an_1w)2 =12,

(25)
In all the above cases, after simplification, we can easily see that the equa-
tions (19), (21), (23) and (25) lead to

(falwnfl +azw™”

Wt ew? 4w 4 L epiqw? 4 e, =0, (26)

where the coefficients e; (i = 1,2,...,n), can be calculated as follows:
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2 2 2 2 2
e1 =aj —2az, ea = a3 —2a1a3, -+, €p_1 = G,,_1 — 2apan_2, €, = G, — b".

(27)
Letting 2 = w?, then equation (26) becomes
M terz" ez 2+ ey 124 e, =0. (28)

Thus, the fact that equation (28) has positive roots is a necessary condi-
tion for the existence of the pure imaginary roots of equation (8).
Let
h(z) = 2" +e12" t +eaz" 4+ e 12+ en. (29)

In the following, we will give lemma to establish the distribution of posi-
tive real roots of equation (28).

Lemma 3.1. If e, <0, then equation (12) has at least one positive root.

Proof. Since h(0) = e, < 0 and lim,_och(z) = +00. Hence, there exists a
2o > 0 such that h(z) = 0. |

Now, from (15) we get

. 1 —1(=A i if B >0
(@) _ oy (cos™ (G FUm G 20 o o1 30
Tk {o}k(ZW_Cos_l(_f)“‘zjﬂ) lf% <0 (.7 s ) [RRE) ’ 7-"777/)7 ( )

where wy, = /2;, and without loss of generality, 2z} (k = 1,...,n) are the
positive roots of (28). Therefore, we can define

0 . 0
07 T T ey ("}, wo=wi, (31)
So, with the help of relations (17) and (31), wy and 79 are obtained. Now,
we show that system (1) undergoes Hopf bifurcation at the origin when 7 =
>oi, 7 passes through 7p. In all cases, the stability and Hopf bifurcation
can be analyzed analogously.
Let

A7) = a(7) + iw(7), (32)
be the root of equation (8) near 7 = T,ij)
Then, the following lemma holds.

satisfying a(T,gj)) =0, w(T;ij)) = Wk

Lemma 3.2. Suppose h'(2}) # 0, where h(z) is defined by (4) and z} = w?.
Then tiwy is a pair of simple purely imaginary roots of equation (3) when
T= T,Ej). Moreover,
dRe(X(T))
dr

Proof. From (17) and (12), equation (26) can be transformed into the follow-
ing form

e 7 0.
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pliw)p(iw) — b* = 0. (33)

From (29), we have L
h(w?) = p(iw)p(iw) — b (34)

Differentiating both sides of equation (34) with respect to w, we obtain

2wh' (W?) = ifp (iw)p(iw) — p(iw)p’ (iw)]. (35)
If 4wy, is not simple, then wy must satisfy

d

PV +be ™

]|)\=’ka -
that implies
p (iwg) + b(—T,gj))e_”’ij)“”“ =0.

Together with equation (10), we have
(4) _

) =—

Thus, by (33), (35) and (36), we obtain

Im(T;gj)) = ]m{ - Z;((Z:j:))} - Im{ B W}

_ ip/(iwk)]?(iwk) — P (iwp)p(iwr) wih' (W})
2p(iwy ) p(iwg) |p(iwr )2

Since T]g]) is real, i.e. Im(Tlgj)) =0, we have &' (z}) = h'(w?) = 0. Therefore,
we get a contradiction to the condition h’ (z;) # 0. This proves the first
conclusion in the lemma. Differentiating both sides of equation (10) with
respect to 7, we obtain

’

[p (\) — bre ] % —ble™ =0,

which implies

d\(7) bA DA[P'(N)e™ ™ —br]  A[—p' (A)p(X) — b?7]

dr P NerA —br  pP'(\)er —br2 [p'(N)er —br|?

It follows together with (35) that
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R )

dr  =n P (N)e ™ — br|?
iwg [+ p (iwp)pliwr) — p’ (iwg)p(iwy)]

B 20’ (iwp,) et — br|2

(€]

T=Ty

_ wih' (wf)
|p/ (’L‘Wk)eiwkﬂg]) . ka(:J) |2
wih' () L0,
[P’ (ieon e — b2
dRe(\
Thus, W|T77m # 0. This completes the proof. |
T =Ty

By the well-known Routh-Hurwitz criteria, we can find the following set
of conditions:

aiz 1 00...0
a11 0,30,20,10...0
ledet(a1)>O,H2=det< >>0,...,Hn=det L . >0.
asz az oo
0000...an
(37)

To discuss the distribution of the roots of the exponential polynomial
equation (8), we need the following result from Ruan and Wei [14].

Theorem 3.3. Consider the exponential polynomial

PO e e ) =T 4 p A p( A
_|_[pgl)/\nfl_|_m+pgll_)1)\+pgll)]ef)\n
ot PN N pl)e A

where 7; > 0 (i = 1,2,...,m), and p§i) (i =012..,mj=12..,n)
are constants. As (T1,Ta,...,Tm) vary, the sum of the orders of the zeros
of p(\, e, ...e= ™) on the open right half plane can change only if a zero

appears on or crosses the imaginary azis.
Now, we can state the following main theorem:

Theorem 3.4. Suppose that conditions (1), (5) and h'(2}) # 0 hold, where
h(z) is defined by (4) and z; = w?. Then, system (1) undergoes Hopf bifur-
cation at the origin when T =Y | 7; passes through 7o, and it has a branch

of periodic solutions bifurcating from the zero solution near T = 1g, where T
is defined by (31).

Proof. By the well-known Routh-Hurwitz criteria, we can conclude that when
(37) holds, all the roots of equation (8) at 7 = 0, have negative real parts.
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Hence, by using theorem 3.3, we conclude that the zero solution of system
(1) is asymptotically stable when 7 < 7. By using lemma 3.2, we can see
that the conditions of Hopf bifurcation are satisfied at 7 = 79 in system (1),
and so Hopf bifurcation occurs at the origin. In addition, a family of periodic
solutions appear as T passes through 7q. |

4 Numerical simulations

In this section, numerical simulations are presented to support our theoretical
results. We will study system (1) for the case n = 7. Consider the following
system

21(t) = =221 (t) + tanh(z1(t)) + 2tanh(z7(t — 77)),

Eo(t) = —2x9(t) + tanh(za(t)) + tanh(z1(t — 7)),

x3(t) = —2x3(t) + tanh(zs(t)) + 1.2tanh(za(t — 72)),

E4(t) = —2x4(t) + tanh(z4(t)) + tanh(zs(t — 73)), (38)
&5(t) = —2x5(t) + tanh(zs(t)) — 0.5tanh(xs(t — 74)),

26(t) = —2x4(t) + tanh(zg(t)) + 0.5tanh(zs(t — 75)),

&7(t) = —2x7(t) + tanh(zr(t)) 4+ 2tanh(zes(t — 76)),

which has the origin as an equilibrium point. By equations (8) and (9), we
obtain the associated characteristic equation for n = 7:

AT 47X 42105 £ 350 43503 + 2102 £ TA+ 14127 =0.  (39)

By the equations (30) and (31), we can compute 79 = 6.7067. Choosing
1 =08 m=1"1m3=06 =1 7 =11, 74 = 0.7 and 7 = 1, Figure
2 shows that the origin is asymptotically stable, and the phase portraits for
system (38) are shown in Figure 4. When 7 = ZZ=1 T; passes through the
critical value 7y = 6.7067, the origin loses its stability and Hopf bifurcation
occurs, i.e., a family of periodic solutions bifurcate from the origin. Choosing
1 =09 m=1713=08 17n=1, 17 =13, s = 0.7 and 77 = 1.1, Hopf
bifurcation happens at the zero solution. In Figure 3, the bifurcating periodic
solutions are presented, and the phase portraits for system (38) are shown
in Figure 5. Hopf bifurcation is supercritical and the bifurcating periodic
solutions exist for 7 > 7.
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Figure 2: The origin is asymptotically stable while 4 = 0.8, o = 1, 73 = 0.6,

w=11m=1117%=07and 7 =1

5 Conclutions

In this paper, we investigated the dynamics of a general class of ring networks
with n neurons and n time delays. We have chosen 7 = 7 +7m+...4+7, as a bi-
furcation parameter and analyzed the corresponding characteristic equation.
Then we have proved that the zero solution (the equilibrium point of the
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Figure 3: A family of periodic solutions bifurcates from the origin when
T = 0.9, T2 = 1, T3 = 0.8, T4 = 1, T5 = 1.3, Te — 0.7 and T = 1.1

system) loses its stability and Hopf bifurcation occurs. Therefore, a family
of periodic solutions bifurcate from the zero solution when 7 passes through

a critical value 7p.
simulations.

Finally, the results have been validated by numerical

At the end, we would like to point out that it is so significant to study
the networks in general case, not for a special value of n. Although, in this
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Figure 4: The phase portraits while 71 = 0.8, 7 = 1, 73 = 0.6, 74 = 1,
=11, 174=07and 77 =1

Figure 5: The phase portraits when 71 = 0.9, » = 1, 73 = 0.8, 74 = 1,
5 =13, 176 =0.7and 77 = 1.1

paper, we considered a general kind of ring networks, the methods, we have
proposed can be generalized to be applied for other kinds of neural networks.
We leave this as the future research.



Hopf bifurcation in a general n-neuron ring network with n time delays 29

References

1. Campbell, S.A. Stability and bifurcation of a simple neural network with
multiple time delays, Fields Institute Communications 21 (1999), 65-79.

2. Campbell, S.A.; Ruan, S. and Wei, J. Qualitative analysis of a neural
network model with multiple time delays, Int. J. of Bifurcation and Chaos
9 (1999), 1585-1595.

3. Cao, J., Yu, W. and Qu, Y. A new complex network model and convergence
dynamics for reputation computation in virtual organizations, Phys. Lett.

A 356 (2006), 414-425.
4. Driver, R.D. Ordinary and delay differential equations, Springer, 1977.

5. Eccles, J. C., Tto, M. and Szenfagothai, J. The cerebellum as neuronal
machine, Springer, New York, 1967.

6. Guckenheimer, J. and Holmes, P. Nonlinear oscillation, dynamical system
and bifurcations of vector fields, Springer, 1993.

7. Hopfield, J. Neural networks and physical systems with emergent collective
computational abilities, Proc. Natl. Acad. Sci. 79 (1982), 2554-2558.

8. Hu, H. and Huang, L. Stability and Hopf bifurcation analysis on a ring of
four neurons with delays, Appl.Math. Comput. 213 (2009), 587-599.

9. Javidmanesh, E., Afsharnezhad, Z. and Effati, S. Fxistence and stability
analysis of bifurcating periodic solutions in a delayed five-neuron BAM
neural network model, Nonlinaer Dyn. 72 (2013), 149-164.

10. Lee, S.M., Kwonb, O.M. and Park, J.H. A novel delay-dependent crite-
rion for delayed neural networks of neutral type, Phys. Lett. A 374 (2010),
1843-1848.

11. Li, X. and Cao, J. Delay-dependent stability of neural networks of neutral
type with time delay in the leakage term, Nonlinearity 23 (2010), 1709-
1726.

12. Marcus, C.M. and Westervelt, R.M. Stability of analog neural network
with delay, Phys. Rev. A 39 (1989), 347-359.

13. Perko, L. Differential equations and dynamical system, Springer 1991.

14. Ruan, S. and Wei, J. On the zeros of transcendental functions with appli-
cations to stability of delay differential equations with two delays, Dynam-
ics of Continuous Discrete and Impulsive Systems Series A: Mathematics
and Analytical 10 (2003), 863-874.



30 E. Javidmanesh and M. Khorshidi

15. Tank, D. and Hopfield, J. Simple neural optimization networks: an A/D
converter, signal decision circuit and a linear programming circuit, IEEE

Trans. Circ. Syst. 33 (1986), 533-541.

16. Wang, L. and Han, X. Stability and Hopf bifurcation analysis in bidi-
rectional ring network model, Commun. Nonlinear Sci. Numer. Simul. 16
(2011), 3684-3695.

17. Zhang, T., Jiang, H. and Teng, Z. On the distribution of the roots of
a fifth degree exponential polynomial with application to a delayed neural
network model, Neurocomputing 72 (2009), 1098-1104.

18. Zhou, J., Li, S. and Yang, Z. Global exponential stability of Hopfield
neural networks with distributed delays, Appl. Math. Model. 33 (2009),
1513-1520.



Iranian Journal of Numerical Analysis and Optimization
Vol 4, No. 2, (2014), pp 31-41

Population based algorithms for
approximate optimal distributed
control of wave equations

A. H. Borzabadi*, S. Mirassadi and M. Heidari

Abstract

In this paper, a novel hybrid iterative scheme to find approximate optimal
distributed control governed by wave equations is considered. A partition of
the time-control space is considered and the discrete form of the problem
is converted to a quasi assignment problem. Then a population based al-
gorithm, with a finite difference method, is applied to extract approximate
optimal distributed control as a piecewise linear function. A convergence
analysis is proposed for discretized form of the original problem. Numerical
computations are given to show the proficiency of the proposed algorithm and
the obtained results applying two popular evolutionary algorithms, genetic
and particle swarm optimization algorithms.

Keywords: Optimal control problem; Evolutionary algorithm; Finite differ-
ence method; Wave equation

1 Introduction

In the past few decades, the science and engineering have witnessed a phe-
nomenal growth in the field of optimal control problems (OCPs) governed
by partial differential equations (PDEs), specially parabolic and hyperbolic
equations. A large part of these improvements is due to the efforts of pioneer
researchers such as J. L. Lions [15, 16, 17] and D. L. Russell [19, 20].

In particular, the controllability in wave equations are studied in [21, 22].
Kim and Erzberger [14] derived Riccati equation for optimum boundary con-
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trol of wave equation, with quadratic cost function. Applicability of Laplace
transform for determination of time optimal control for hyperbolic class of
problems has been shown in [10]. But solving optimal control problems gov-
erned by wave equations with analytical approaches, have some difficulties
such as computing gradient, integrals in hyperbolic and parabolic equations
and target functionals. For overcoming complexities due to the analytical ap-
proaches, the numerical approaches are created based on various techniques
as regularization [9, 8, 11], measure theoretical concepts [1, 5, 6] and penalty
method [12].

Recently, nature-inspired optimization methods have attracted more and
more attention and these powerful tools have been applied for solving a wide
range of OCPs [2, 3, 7].

In this paper, by combinating one of the population based algorithms
(Evolutionary Algorithms (EAs)) and a numerical method for solving wave
equations (finite difference method), an effective numerical scheme for finding
approximate optimal control and state functions has been procreated for
OCPs governed by wave equations with a distributed control and a non-
classical boundary condition as follows:

T L
minimize J(v(.,.)) = /0 /0 B(t, 2, v(z,1)) do di (1)
subject to ug(x,t) = uge(z,t) + v(z,t), (x,t) €[0,L] x [0,T] (2)
u(x,O) = Qo(x)a ut(xa 0) = d)(.’b), x e [07 L] (3)
w(0,8) = pu(t),  ux(L,t) = ua(0,) = n(t), €[0,7] (4)

where (), ¥ (x), u(t),n(t) are given functions and v(z,t) is a bounded dis-
tributed control and gets its values in the interval ¥ C R. The purpose is to
find the approximate optimal control v(z,t) and state u(x,t) that minimize
the functional (1) and satisfy the wave equation (2) with initial conditions
(3), boundary conditions (4) and terminal conditions

U(CE,T) = w(m)v ut(xaT) - C(l‘) (5)

Here w(x) and ((x) are target functions.

The paper is organized as follows. In Sec. 2, we describe the discretiza-
tion of optimal distributed control problem governed by wave equation. The
problem is considered as a quasi assignment problem. The convergence of
this modification is proved in the third section. In Sec. 4, we present the
algorithm for solving OCP (1)-(5). In Sec. 5, numerical results arising from
applying and comparing the given algorithm using two EAs, i.e. particle
swarm optimization(PSO) and genetic algorithm(GA), are presented.
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2 Description of the method

To find the optimal solution we must examine the performance index in the
set of all possibilities of control-state pairs. The set of admissible pairs con-
sisting of pairs like (u, v) satisfying in (2)-(4) is denoted by P. In this section
we consider a control space discretization based method considering equidis-
tant partitions of [0,7], [0,L] and V as Ay = {0 = to,t1, - ,tn_1,tn = T}
Ny =10 ==x0,21, ,Tm—-1,Tm = L} and A, = {vg,v1,-- ,v1_1,0;}, Te-
spectively. Now the main problem can be considered as a quasi assignment
problem, where a performance index can be assigned corresponding to each
chosen partition and choosing the best performance index can lead to deter-
mine the near optimal control of the problem. A trivial way to determine
the near optimal solution is to calculate all possible partitions and compare
the corresponding trade offs. This trivial method of total enumeration needs
((m +1)(n + 1))+ evaluation. A typical discretization is given in Figure

Figure 1: A typical control function in time-control space

1 with n =4, m = 6 and Il = 5. To avoid so many computations, we use
the EAs for evaluating special partitions that guides us to the optimal one.
For each partition of control we need its corresponding trajectory to evaluate
the performance index. Trivially, the corresponding trajectory should be in
discretized form.

For discretization of the wave equation (2)-(4), we use an approximate
method like finite difference method as central difference approximation for
the second partial derivative and forward difference approximation for the
first partial derivative. By this method,
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where u! = u(zi,t;), 0 = @(z:),0 = Y(wi), @ = p(t;),n’ = n(t;) and
v] = v(x;,t;). Then we have

U?:%‘v u%:kdzi+u?,i:0,l,~~,m, (6)

’U%:,U,j, uZnJrl:hnj—f—u'Zn—f—u{_u(J)vj:()v]-?"'vnu (7)
and . . . . . .

wl T = Nl (2 20+ Ny —ul T+ R ®)

where j =1,2,--- ,n, i =0,1,--- ,;m and A = k/h.

If (u,7) be a pair of the trajectory and the control which satisfies in
(10)-(11) and

||u($7f’tn) - w(xl)” S €1 1= 07 17 e ,Mm (9)
ut(wistn) = C(zi)|| < €2 i=0,1,---,m (10)

for given small numbers ¢; > 0 and €3 > 0, then we can claim that, a good
approximate pair for minimizing functional J in (1) has been found. Here
I - || is the infinity norm.

Also in (1), the integral term can be estimated by a numerical method
of integration, e.g. one of Newton-Cotes methods. After discretization of
the OCP governed by wave equation, the problem is converted to opti-
mization problem with two extra objective functions. We add the terms,
S @iy ) — w(z)]] and 7 lug (24, t,) — C(24)]] to the original ob-
jective function and then, we apply EAs for this new criteria function. There-
fore, by applying the above method, the OCP governed by wave equation is
converted to constrained programming;:

A;iB;®(tj, 2, 7)) (11)

.Mg
NE

«
Il
-

<
Il

(CP) min
=1

i = w(@)ll + WY llurlai ta) = ()],

i=1

+
=

s
Il
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subject to uj'H =\? JH +(2—2\%)u Z + >\2ug,1 - Uf + k? j, (12)
’LL —(Pzau —sz"_u” :0717"'7 m, (13)
%_Mv m—i—l_hn +’U’j +u1_u07.7_0717 » 1, (14>

where, A; and B; are the weights of a numerical method of integration, M
and W are large positive numbers (as the parameters in penalty function
approach).

3 Convergence

The solution of (CP) approximates the original problem by minimizing
J(u,v) over the subset Py of 73 consists of all piecewise linear functions
u(.,.) and v(.,.) with nodes at v}, #/,5 =0,1,--- ,N,i = 0,1,--- , N which
satisfies (11) and the objective function (11) for this nodes called Jn, here
without loss of generality, we assume that N = m = n. Our first aim is to
show that P; C Py C P3--- in an embedding fashion.

Lemma 1. There ezists an embedding that maps Py to a subset of Pny1
forall N =1,2,---.

Proof. For simplicity, we prove the case when N = 1. The proof for N > 2 is
obtained analogously.

Let consider an arbitrary pair (u,v) in P; represented by ul j =0,1,7 =
0,1. We have to find a corresponding pair (@,7) in Py with ui,yl-,j =
0,1,2,:=0,1,2, as nodes that corresponds to (u,v). We have from (11)

[ Z’

wl ™ = Nl + (2 - 23]+ NP — ] T R, 5 =0,1, i=0,1,

where u/t" = u(z;,t;41). On the other hand, a typical element (@, 7) in Py
satisfies

@l =N 2 -2\l + N2 — @l T R, 5 =0,1,2, i=0,1,2,
where @/t = (2, 1j41).

It is clear that here we have z; = z;,79 = 0,1 and fj =t;,j7 = 0,1. Therefore
we can choose @, 7,5 =0,1,2,i =0,1,2 in such a way that

R

j=0,1, i=0,1.

7

This shows that the constructed pair (4, ) corresponds to (u,v) and belongs
to Ps. O

The above lemma has an important result in decreasing behavior of the
optimal value of the objective function which leads to the following theorem.
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Theorem 1. If uy = infp, Jy for N =1,2,---, and p* = infp J exists,

then impy_ oo iy = p*.

Proof. By Lemma 1, we have uy > po > -+ > p*. So, this decreasing and
bounded sequence converges to a limit x > p*. It is enough to show that
p® = p* If 4 > p*, then e = u®—p* > 0 and by continuity of J(u, v), we may
find a pair (uf, , v ), such that [J(ud, , v )—p*| <e, then J(u), ,vi ) < p,
and so fin, < p® which is incorrect and therefore pu° = p*. O

4 Algorithm of the approach

In this section, an algorithm on the basis of the previous discussions is pre-
sented. This algorithm is designed in two stages, initialization step and main
steps, where the main steps contain the main structure of algorithm consid-
ering initialization step.

Initialization step:

Choose an equidistant partition for time interval [0, T], with parameter dis-
cretization k = tj41 —t5, j =0,1,--- ,n—1 and an equidistant partition for
interval [0, L], with parameter h = 2,41 — 2, ¢ =0,1,--- ,m — 1.

Main steps:

Step 1. Choose a population randomly.

Step 2. Compute u, 7 =0,1,---,n, i =0,--- ,m, using (10)-(11).

Step 3. Fitness scores are assigned to each population using objective func-
tion of (CP).

Step 4. Apply the rules of EA for current population.

Step 5. Consider the new population as the current population.

Step 6. If the termination conditions are satisfied, stop; otherwise jump to
Step 2.

5 Numerical results

In this section the proposed algorithm in the previous section is examined by
one numerical example. We have applied PSO and GA as two of the most
popular EAs.

Consider the following OCP:
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1
min J :/ / V2 (x,t) dt dx
0o Jo

subject to Uy (z,t) = Uyy(z,t) + v(2, 1), (z,t) € (0,1) x (0,1)
w(z,0) =0, w(x,0)=0, 2x€(0,1)
w(0,t) =0, wu.(l,t) =u,(0,¢t), ¢te€(0,1)
u(z,T) =sin(2rx), ui(z,T)=-sin(4drx), te(0,1)

For analytical solution of this example, see [13].
Our solutions by PSO and GA algorithms are shown in the following
tables:

e where wave parameters, A, be 0.1,0.2,0.3,0.4,0.5,0.6,0.7,0.8,0.9,1.0
and the population sizes, (m), be 200 and the number of iterations, (kmqz ),
be 500, results are shown in Table 1. 1.

e where the population size,(m), be 50, 100, 150, 200, 250, 300, 350 and the
number of iterations,(kyqz ), be 500 and parameter wave equation, A, be
0.2, results are shown in Table 2. 2.

e where the number of iterations, (k4. ), be 100, 200, 300, 400, 500, 600, 700
and the population size,(m), be 200 and parameter wave equation,\,
be 0.2, results are shown in Table 3. 3.

are shown

Also comparison between w(z) and ((x) with u(z, T) and us(x,T)
0.2.

xz, T
in Figures 2 and 3 ,respectively, when m = 200, k4, = 500, A =

Table 1: Comparison of the errors due to applying PSO and GA with increasing A

parameter lut (2, T) — C(2)||

A PSO GA

0.1 1.1662e — 005 1.2375e — 005
0.2 2.4418e — 005 6.5369¢ — 005
0.3 5.3563e — 005 1.1038e — 004
0.4 2.2052e¢ — 004 8.0804¢ — 005
0.5 1.3987¢ — 004 8.9201e — 005
0.6 9.6621e — 005 7.8682¢ — 005
0.7 1.5991e — 004 8.3949¢ — 005
0.8 1.3152¢ — 004 1.1785e¢ — 004
0.9 1.6093e — 004 1.1817¢ — 004
1.0 2.4100e — 004 2.5027¢ — 004
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Table 2: Comparison of the errors due to applying PSO and GA with increasing the

number of population

A. H. Borzabadi, S. Mirassadi and M. Heidari

number of llug(x, T) — ((2)||

population PSO GA
50 1.8470e — 004 2.16684¢e — 004
100 1.1513e — 004 9.4944e — 005
150 1.5074e — 004 1.0690e — 004
200 9.4195e — 005 8.5366e — 005
250 1.6513e — 004 1.2451e — 004
300 1.6264e — 004 1.0645e — 004
350 5.0556e — 005 8.6299¢ — 005

Table 3: Comparison of the errors due to applying PSO and GA with increasing the

number of iterations

number of lue(z, T) — ((z)]]

iterations PSO GA
100 2.3324e — 004 4.0122e — 004
200 9.4547e — 005 1.1504e — 004
300 1.8058e — 004 1.0747e — 004
400 1.2749e — 004 1.0134e — 004
500 2.1751e — 004 9.1401e — 005
600 1.0138¢ — 004 | 7.7138e — 005
700 9.9944e — 005 9.2749e — 005

6 Conclusion

In this paper, a hybrid approach for the resolution of OCPs governed by
wave equations is presented. This approach is based on partitioning of the
time-control space, finite difference method, penalty method and EAs. The

derived results show the superiority of the approach.
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Operational Tau method for nonlinear
multi-order FDEs

P. Mokhtary

Abstract

This paper presents an operational formulation of the Tau method based
upon orthogonal polynomials by using a reduced set of matrix operations for
the numerical solution of nonlinear multi-order fractional differential equa-
tions(FDEs). The main characteristic behind the approach using this tech-
nique is that it reduces such problems to those of solving a system of nonlinear
algebraic equations. Some numerical examples are provided to demonstrate
the validity and applicability of the method.

Keywords: Fractional differential equations(FDEs); Caputo derivative; Op-
erational Tau method.

1 Introduction

The mathematical modelling and simulation of systems and processes based
upon the description of their properties in terms of fractional derivatives,
naturally leads to differential equations of fractional order and to the necessity
to solve such equations. However, effective general methods for solving them
can not be found even in the most useful works on fractional derivatives and
integrals.

There are several approaches to the generalization of the notation of dif-
ferentiation to fractional orders e.g., Riemann-Liouville, Grunwald-Letnikov
and Caputo. We focus on one particular form so-called Caputo derivative.

Recently, linear FDEs based upon the fractional derivatives(such as
Riemann-Liouville and Caputo schemes) with general variable coeflicients
have been solved by adapting various analytical and numerical methods|2, 5,
7, 20]. Nowadays, applications have included some classes of nonlinear FDEs,
and this motivates us to consider their effective numerical methods for solu-
tion of these type of equations. Among the most recent works concerned with
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nonlinear initial value problems of fractional order, we can consider papers
[4, 8, 12, 13, 18, 19, 21, 22, 31, 32].

Spectral methods have been studied intensively in the last two decades
because of their good approximation properties. The formulation of spectral
methods was first presented in the monograph of Gottlieb and Orszag [11].
The text book of Canuto, et al [3] focuses on practical and theoretical aspects
of global spectral methods.

Global spectral methods use a representation of function w(t) throughout
the domain via a truncated series expansion with suitable basis functions.
This series is then substituted into functional equation and upon the mini-
mization of the residual function the unknown coefficients are computed.

Spectral methods can be broadly classified into three categories, Pseu-
dospectral or Collocation, Galerkin and Tau methods. The Tau method,
through which the spectral methods, as shown in [6, 23-29] has found exten-
sive application for the numerical solution of many operator equations in the
recent years.

The Tau method, firstly introduced by Lanczos[15-17], involves the pro-
jection of the residual function on the span of some appropriate set of basis
functions, typically arising as the eigenfunctions of a singular Sturm-Liouville
problem. The auxiliary conditions imposed as constraints on the expansion
coefficients. It is well known that eigenfunctions of certain singular Sturm-
Liouville problems allow the approximation of functions belong to the space
C*[a,b] whose truncation error approaches zero faster than any negative
power of the number of basis functions used in approximation, as that num-
ber(order of truncation N)tends to co. This phenomenon is usually referred
to as ”Spectral accuracy” (Gottlieb and Orszag [11]). A convergence analy-
sis and error bounds for the Tau method was considered by Ortiz and Pham
in the papers [24, 25]. The recursive form of the Tau method, formulated
by Ortiz in [26] was extended to the case of systems of ordinary differen-
tial equations in [6]. The basic philosophy of the method was extended to
the numerical solutions of the linear and nonlinear initial value, boundary
value, and mixed problems for ordinary differential equations [23, 25, 27], to
the eigenvalue problems [27, 28], to the ”Stiff” problems [23], to the partial
differential equation[29], among others.

The main objective of the present paper is to provide Ortiz and Samara[27]
operational approach to the Tau method for the numerical solution of non-
linear FDEs of the general form

Lp(u(t)) = f(), (1)
on t € A =[0,1] with initial conditions
uWD0)=d;, i=0,1,...,v—1, (2)

where
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Ng 125
0k Ir
Lp ('U,(t)) = Zpr(t) H (Dcrku(t)) k? Or € Q+7 Na, Yrk, Ir € NU{O}v (3)
r=0 k=0

where N, Q% are the collections of the all natural and positive rational num-
bers, respectively. d; are constants and v = [ max {[6,1]}4_- The symbol
r<Ngq

[q] is the smallest integer greater than or equal to ¢. w(¢) is unknown func-
tion, p,-(t) and f(t) are algebraic polynomials or their suitable polynomial
approximations. Finally, the fractional derivative is considered in the Ca-
puto sense that is given by

t
1 0.,
Diry(t) = —— o t— 071 =0r=1,,([6:41) d teA. (4
£ = =g | € e
0

The properties of Caputo derivative can be found in [30].

In this paper we proceed as follows: In the next section, the spectral
Tau method for nonlinear FDEs is described. We reduce the problem to a
set of nonlinear algebraic equations using some useful operational matrices.
Numerical experiments are carried out in Section 3, to illustrate the efficiency
of the proposed method.

2 Numerical approach

Consider the operational Tau solution for nonlinear FDE (2- 3) as a polyno-
mial of degree N

un(t) =Y uwilJ (1) = uy I = unJXy, (5)
i=0
where uy = [ug,u1,...,un,0,...]. J is non-singular lower triangular coeffi-

cient matrix given by the shifted Jacobi polynomials in A, where {.J;* B B2, =
J = JX; with a standard basis vector X; = [1,¢,¢%,...]7[3]. The effect of
(k)

uy’ (1), tun(t) and (un(t))? on the coefficients vector of polynomial (5) are
uy (1) = w30 X, tun(t) = undp X, (un (1) = un B (uy, )X,
(6)

where matrices 7 and p have the following simple structures ([27])
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00 0 010 0-
n=102 0 ., w=]000 1 |,
09 3 o O

09

and E(uy,J) is an infinite upper triangular Toeplitz matrix with the following
structure
MJQ MJl MJQ e
0 UNJ() UNJl N
Eunv,J)=1 0 0 unJo...|-

where J; is the i-th column of the matrix J. Details for formulation of the
matrix E(un,J) can be found in [10].

Now, we intend to explain details of the structure of the operational ap-
proach to the Tau method with Jacobi polynomial bases for the numerical
solution of the nonlinear multi-order FDEs. Firstly, in the Lemma 2.1, we
will show that the effect of Caputo fractional derivative D%* (uy(t)), will
be represented as the product of a matrix and a vector. Secondly, in the
Lemma 2.2, we will prove that the product of polynomials can be written as
the product of a matrix and a vector. Finally, in the Theorem 2.3, we will
give the matrix representation of Lp(un(t)) by using the Lemmas 2.1 and 2.2.

Lemma 2.1 Let qu’ﬂ(t) be the shifted Jacobi polynomials with respect to

the weight function x*P(t) = (2 — 2t)*(2t)? on A. Assume that the ap-
prozimated solution un (t) and the fractional derivative DGCT’“ are given by the
relations (5) and (4) respectively, then

DY%* (un (t)) = unJI Yo, J,

where 0 0
0 . 0
O([0rk1)émyp.0 o O([0rk1)Er0,.,7, N
Yo, = O([0rk1+1)€r0, 1+1.0 - O([0rk1+1)Er0, 141, N )
O(N)én o - O(N)én, v

with ©(() = ﬁ and
1 k— a, kzark‘
e B ) T ’
R e =0
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Proof. See [9]. O
Lemma 2.2 (a) For two given polynomials h(t) = > hjvi(t) = HVX,

and S(t) = Z Si’l}i(t) = SV& with H = [ho,hl,hg,...],s = [80,81,82,...],
i=0

we have

s()h(t) = SVE(H, V)X,.

&)
(b) For given polynomials h;(t) = Y a;T;;(t) = anT; Xy, i =0,1,...,
3=0

where T; are nonsingular coefficients matrices given by {7}, }‘;‘;0 =T; Xy, we

have z l
[T =an H (an, T, (7)
i=0 i=1

Proof. For proof of part(a) see [10]. By using part (a) and mathematical
induction we can prove part (b). m|

Theorem 2.3 (Matrix representation for nonlinear part)
Assume that the approximated solution uy(¢) and the nonlinear fractional
operator Lp are given by the relations (5) and (2), respectively, then

Lp(un(t)) = unl J,

where
L
(Z\I/dE'Yul UN7J\I’d) H E(U7N7 Frk) pr(M))J_17
k=d+1
Ork
_ n ) Ork e N7 B el
= {Terk‘]7 70rk S @Jr — N, Frp = JUE (M,ka)7

and d is the smallest index that ~,.q # 0.
Proof. From Lemma 2.1 and the third relation in (6) for k # {p |y,, = 0} we
have

Iy lr

Iy
[ @& un@)™ = T (un I X)) = [] unITE" " (uy, TT)X,).
k=0 k=0 k=0

Let d be the smallest index that 7,.q # 0, then from (6) we can write
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L
[T Caw IO E™ " (un, TW3) Xo) = un JUGE" " (uy, J)

k=0
Ly
I By, JOE" (uy, I0))X,
k=d+1
= Mnriv
where

.
I, = JU B (uy, JT,) H E(uy, Fr)J tandFyy = JULE Huy, JUy).
k=d+1

By substituting the above relation in (3) and using the second relation in
(6) we obtain

Lo(uy(t) = w(fnrmm)m
r=0

that is the statement of the Theorem. a

Also for obtaining the matrix form of the initial conditions (3), we intro-

duce vector d = [do,d1,...,d,—-1,0,...] where v = max {Grk}kzo. On the
0<r<Ng

other hand we can write
u%)(O) = MJUj&|t:0 =unInie; =unb;, j=0,1,2,...,v—1,
where e; = [1,0,0,...]7 and

B = (b;)= = (I’ er);=. (®)

Now, we are ready to obtain the nonlinear algebraic system of implement-
ing the operational Tau method to the nonlinear multi-order FDE (2-3).

Following Theorem 2.3 and the relation (7) we obtain
9)
unB =d,

where f(t) = fJ with f = [fo, f1,...]. Because of orthogonality of{Jia’ﬂ(t) 20
projecting (9) on the {J*? (1)}, yields

undly = fi,  k=0,1,2,...,N.
By setting

MN = [b07b17°'~7bl/717ﬁ07ﬁ17'";ﬁN]7TN = [d07d17"'7dV713f07f17"'7fN]7
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we obtain uny My = ry. We restrict this system to its first N + 1 columns.
The square system uy My_, = ry—,, gives us unknown vector uy.

3 Numerical results

In this section we have considered three test problems. All of these test prob-
lems have been solved by the operational Tau method based on the Chebyshev
and Legendre bases. In all cases any non-polynomial functions were replaced
by a suitable polynomial approximation. All calculations were performed on
a PC running Mathematica software. To report some information about the
number of operations, we use function \ LeafCount in the Mathematica soft-
ware, that gives us total number of indivisible subexpressions. All of achieved
nonlinear algebraic systems were solved by the well known iterative Newton
method.

Example 1 : [18] Consider the nonlinear FDE with a = 1.5

D&u(t) +u3(t) = f(t), uD0)=0, i=0,1,

ft) = F(I(;(6)a) o — F?E)F@L)t‘*—“ + F(QIML) 570 4 (15 — 34 4 263)2,

the exact solution is u(t) = t° — 3t* + 2t3.

We apply the proposed operational Tau method to obtain the approx-
imated solution of the problem. The maximal error, with the Chebyshev
and Legendre bases have been given in Table 1. A comparison of the Tau
method with fractional high order method proposed by R. Lin and F. Liu
in [18] shows that our method produces powerful superiority with respect to
the proposed method in [18].

Table 1: Numerical results of Example 1, using operational Tau method with different

bases
Maximal Error
N Chebyshev Tau Legendre Tau
5 4.58 x 1016 7.28 x 10°17
7 1.50 x 10716 7.67 x 10717
10 8.75 x 10717 5.52 x 10716

Lin and Liu scheme Max. error is 1.544 x 107 ° in ¢ = 1
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Example 2 : Consider the nonlinear FDE

Déu(t)DéU(t) +u(t) = e’ + e*erf(Vt)(1 - I(3.0)

)7 u(O) =1,

where erf(z) gives the error function and T'(a, z) is the incomplete Gamma
function.

the exact solution of this problem is u(t) = et. We apply the proposed
operational Tau method to obtain the approximate solution of this example.
We have reported the obtained numerical results in Table 2 and Fig. 1 with
the Chebyshev and Legendre bases. In Fig. 1, obtained numerical errors
are plotted for several values of approximation degree N in the L., norm.
From Table 2 and Fig. 1, we can conclude that desired spectral accuracy
is obtained for this nonlinear problem and the approximate solutions are in
high agreement with the exact solution. In addition, by using the function
\LeafCount in the Mathematica software, for N = 4,8,12 and N = 16, we
need 213,812,1261 and 2153 operations, respectively, to obtain the opera-
tional Tau solution with the reported errors in the Table 2 and Fig. 1 based
on the Chebyshev polynomial bases.

Table 2: Numerical results of Example 2, using operational Tau method with different

bases

Maximal Error

Chebyshev Tau Legendre Tau
4 6.79 x 10° 5.13 x 1075
8 7.19 x 1011 5.85 x 1011
12 7.31 x 10716 7.06 x 10~16
16 2.85 x 10716 2.81 x 10716

Example 3 : [1/] Consider the following equation of fractional order § = 0.5:
Deu(t) = MP(u(t))?, (0<6<1), (10)
with A\, B € R(A#0). If 0+ 8 < 1, this equation has the exact solution

u(t) = ;;8 — gg_ﬁ)ﬁ)t—“”ﬁ). (11)

If B < —20, then the equation (10), has unique solution u(t) € C|a, b
given by (11) and if 8 = —(k+60),k € N, then the equation (10) , has unique
solution u(t) € C*°[a, b]. (See [14, Chapter 3]).
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Log,,( Error)
Log,,( Error)

Figure 1: An illustration of the rate of convergence for the Tau method with various

N. We observe the errors of Example 2 using Chebyshev bases (left) and Legendre bases
(right)

The numerical results for example 3 with the Chebyshev and Legendre
bases are presented in Fig. 2 and Table 3. Fig. 2, shows the rate of conver-
gence for various 8. Each part of the figure contains numerical errors for sev-
eral values of N, which are plotted for a special value of 5 in L, norm. As we
can see from Table 3., and Fig. 2, the performance of the spectral Tau method
with the Chebyshev and Legendre bases for § € [—1.5,—2.5] almost same,
but when § tends to the § = —2.5(smooth solution) the rate of convergence
increases and we have accurate numerical solutions. For § = —1.5, —2.5, nu-
merical results have not been presented, since the exact solution is obtained.
In addition, by using the function \ LeafCount in the Mathematica software,
for N = 15 we need 917 operations to obtain the operational Tau solution
based on the Legendre polynomial bases.

Table 3: The numerical results of Example 3 with different 3, A =1 and N = 15

Maximal Error for Chebyshev Tau Maximal Error for Legendre Tau
x 8=—-2 B=—-22 B=-24 ] B=-2 8=-22 B=—-24
0.2 9.92x10°% 338x106 574x10"" 129 x 1075 427 x10% 7.01 x 1077
04 745x107% 257x1076 4.41x10°7 1.02x 107° 346 x 1076 5.80 x 1077
0.6 4.39x10° 1.44x1076 2.38ex1077 777 %1076 261 x107¢ 4.31 x 1077
0.8 347x107% 1.12x107% 1.82x107" 541 x107% 1.70 x 1079 2.63 x 107
1 200x107% 510x1077 9.23x1078 520 x 1076  1.67x107% 2.64 x 1077
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* p=-18

Log,,( Error)
Log,,( Error)

Figure 2: An illustration of the rate of convergence for the Tau method with various
B. We observe the errors of Example 3 using Chebyshev bases (left) and Legendre bases
(right)

4 Conclusion

In this paper, we presented a numerical scheme for solving nonlinear multi-
order fractional differential equations. The operational Tau method was em-
ployed. Also, several test problems were used to show the applicability and
efficiency of the method. The obtained results indicate that the new approach
can solve the problem effectively.
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A new approach for solving nonlinear
system of equations using Newton

method and HAM

J. Izadian*, R. Abrishami and M. Jalili

Abstract

A new approach utilizing Newton Method and Homotopy Analysis Method
(HAM) is proposed for solving nonlinear system of equations. Accelerating
the rate of convergence of HAM, and obtaining a global quadratic rate of
convergence are the main purposes of this approach. The numerical results
demonstrate the efficiency and the performance of proposed approach. The
comparison with conventional homotopy method, Newton Method and HAM
shows the great freedom of selecting the initial guess, in this approach.

Keywords: Homotopy Analysis Method; Zero order deformation equations;
Control convergence parameter; Newton’s method; Iterative method; Multi-
step iterative method; Order of convergence.

1 Introduction

Solving algebraic and transcendental equations is an interesting mathemat-
ical problem that has been occupied an important place in mathematical
history. This problem arises in different applications of mathematics in sci-
ences and engineering. Analytical solution of this problem is reserved to
a small category of equations. For this reason and the exigencies of those
increasing applications, from the beginning of era of electronic computing
numerical methods of these problems have been progressed.
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Actually there is a vast group of conventional methods to solve algebraic
and transcendental equations, but yet there exist enormous difficulty due to
local convergence of these methods that make the new research inevitable.
Particular numerical solution of system of nonlinear equations is realized by
different methods. A traditional method is Newton method that can have
quadratic order of convergence, but the convergence is local [16]. There
is a variety of modified Newton methods which make a global convergence
possible [16]. Many new one-step and multi-step methods are used to solve
these system of equations (for more details one can refer to [4, 7, 8]). There
is also acceleration methods and multi-step methods but these methods are
also very dependent to initial guess and have local convergence in the most of
the cases [16]. Recently the homotopy method using the notion of homotopy
and functional series are applied to solve the system of nonlinear equations
[1, 3, 6, 15, 11, 17]. Some methods are very suitable, but in practice they
need to solve a system of differential equations with initial conditions [14].
One of the most important of Homotopy methods which is principally used
for solving the nonlinear differential equations is Homotopy Analysis Method
(HAM), that can be applied for solving nonlinear equations, but it is normally
slow with local convergence [14]. In this paper a combination of Newton
Method and HAM is considered to solve the algebraic and transcendental
system of equations with the aim of improving the both mentioned methods,
in view of local convergence and the rate of convergence. The results of
proposed method will be compared with other methods.

The organization of the paper is as follows. In Section 2 a concise descrip-
tion of the Newton Method, the Homotopy Method are presented. In Section
3 the fundamental of HAM and proposed approach is discussed. In Section 4
the numerical results for 3 methods are given and compared. Finally Section
5 ends the paper with conclusion and discussion.

2 Description of problem and the methods

Consider the following nonlinear algebraic or transcendental system of equa-
tions

F(‘T):()a F:(f17f2a"'7fn)a (1)
where F': D C R™ — R", that D is an open region in R" and F € C*(D)
such that F(X) = 0. The vector X is called the zero of F or the solution of the
equation (1). Recalling that the Newton Method for solving (1) is formulated
as follows

x* ) — x®) _ [DF(x®)] LR (%), k=0,1,2,---, (2)

where DF is the Jacobian matrix of F and x(¥) is an initial guess of X.
For more details see [16]. The Newton method is a suitable technique for
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differentiable functions. In general, the rate of convergence is quadratic in a
neighborhood of the solution X, with local convergence property. As a second
choice for solving (1), the homotopy method for the system of nonlinear
equation is recalled [6]. The Homotopy function

H:[0,1] x R®" —» R™ |
is defined by

H(g,x) = ¢F (x) + (1 — q)(F(x) — F(x)) (3)
=F(x)+(¢—1)Fx"), (4)

here x(©) is an initial guess of X and ¢ is called Homotopy parameter or
embedding parameter. Obviously, at ¢ =0 and ¢ = 1,

H(0,x) = F(x)— F(x9),  H(1,x) = F(x).

If ¢ increases from 0 to 1 then the function H(gq,x) varies continuously from
F(x) — F(x(9) to F(x). In topology, such a kind of continuous variation
is called deformation. The function H respect to parameter g, provides us
a family of functions that can lead from the known value x(?), to solution
X. The function # is a Homotopy between H(0,x) = F(x) — F(x(?) and
H(1,x) = F(x). Accepting that ¢ : [0,1] — R"™, x = ¢(q) is a unique solution
of the equation

H(Q7X) =0, VIS [07 1] ) (5)

H(g:0(q)) =0,  q€l0,1]. (6)

The set {¢(q)|0 < g < 1} can be viewed as a family of parameterized curves
respect to ¢ in R™ from ¢(0) to ¢(1) = X. The solution X of F(x) = 0 can be
obtained by solving the following system of equations

¢'(q) = ~[J(6(a)] ' F(6(0)), 0<qg<1,

with the initial condition ¢(0) = x(?), where J(¢4(g)) is jacobian matrix of H
respect to x [6]. This method will be reffered as HM.

3 HAM combined with Newton method

The Homotopy Analysis Method (HAM) is proposed by Liao [2]. In this
method one introduces a homotopy function for solving (1). To be more
precise, the following homotopy function is considered:

Hlg, 8(q)] = (1 — q)L]p(q) — x ] + gNTb(q)] , (7)
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where ¢ € [0,1] is an embedding parameter and ¢(q) is a function of ¢, and
x(® € R™ is an initial estimation of X, the solution of (1). Also, N is a
nonlinear operator and L is a linear operator and

N(x) = F(x) . (8)
If g =0 and ¢ = 1, then considering ¢(0) = x(9) yields
Hla, $(a)]|,_o = LIo(0) =x V] =0, 9)
and
Ha.0(a)l|,_, =N[p(1)],  ¢(1)=%.

By using (9), the vector
¢(1) =X,

is obviously the solution of the equation
Hig. 6(q)l[,_, =0 .

As the embedding parameter ¢ increases from 0 to 1, the solution ¢(q) of
equation

Hlg, ¢(q)] =0,

depends upon the embedding parameter ¢ and varies from initial approxima-
tion x(9) to the solution X of equation (9). Now by using homotopy function
(7) we construct a family of equations

(1-g)Llé(q) —xV] = gN(d(0)) ,  q€[0,1], (10)

subject to the initial condition
$(0) = x©) (11)
Consider equation (1) and let A be a non-singular matrix which will be

determined later. We construct following deformation equation that is called
zeroth-order deformation equation:

(1 - q)A(g(q) — x'9) = qF (¢(q)) - (12)

Suppose X is solution of F(x) = 0 and the sequence {x(i)} exist with the
€N
following property

and
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Next a function ¢ : [0,1] — R" is defined as follows

x=¢(g) =Y x"™q", qe[o1],

m=0
Subject to
9(0) =x, (13)
o(1)=x. (14)

By differentiating (12) with respect to g, the following equation is obtained:

—A((g) - x©) + (1 - q><A§q¢<q>> = F($(q)) + qdi‘lqw(q)) D

Putting ¢ = 0 in (15) yields

d

A— =F .
00| = FOO) (16)
Matrix A being non-singular, it deduces
d
— =A"! .
70| =470 (17)

On the other hand,
d — m) m—
d7q¢(q) = Z mx (™ g1,
m=1

Then

4 _ ) g1
3?0 =xV=ATFED). (18)

q=0

The equation of (15) is called first-order deformation equation. By differen-
tiating equation (15) with respect to g, the following equation is obtained

2

— 2Ad%¢(Q) + (1 - Q)Aj?ﬁb@)
- 2d%F<¢<q>> 4 qj—qgw(q)) )

Putting ¢ = 0, the second-order deformation equation is obtained as follows
—2AxW 4+ 24x? = 2D, F(x©)x® | (20)

or
x?) = (A7'D, F(x) + )xD) .
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By repeating the same procedure the m-th order deformation equation can
be obtained. Indeed, the following proposition can be proved.

Proposition 3.1. If F : R™ — R", and F € C™(R"), A € R"™*" qa given
matriz, and

oo

r=¢(q) = Z m™gm, ¢:[0,1] - R™,

m=0

(1—q)A(g(q) — =) = ¢F(4(q)).

where ¢ is an analytic function, then

1 dmfl
Al™ — )= —— —— ___F 21
(@ el ) = e FOW)| @D
where
_Jo m <1

Xm =11 o.w.

If m > 2 and A be a nonsingular matriz then
m(m) — m(mfl) + 1 AL dmt F(QS(L] 113)) (22)

(m —1)! dgm—1 N P

The equation (22) is called m-th order deformation equation.

For solving system of algebraic equations in general one can use the above
equations to determine the vectorial terms x(?) of X = Z;’io x( ie. the
following equations.

<) m =0
1 (0) =
x(m) — AT F(xY) m=l : (23)
x(m=1) + o 1)!A 1;5;; L F(¢(q)) m=2
q=0

In practice, one can obtain a finite number of x(*). Then by considering
partial sum of above series one can determine ¢(1) approximately by a K"
order partial sum as follows:

§:¢(1)%x(0)+x(1)+...+X(K) ,

Unfortunately, the homotopy series
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may be divergent at ¢ = 1. To overcome this restriction, Liao [14] introduced
an auxiliary parameter h # 0 to construct a kind of deformation equations
based on

(1—q)A(8(q, h) —x'?) = ghF(4(q, h))

where

o(a,h) = 3 x™()g™,
m=0

the vectors )5\(’") are dependent on h. In particular if series is convergent for
at least one h, it is deduced [9],

=Y x"™(Rh),$0,h) =x, ¢(1,h) =% .

m=0

Therefore, the equation (23) is transformed to

X m=0
ATTR(x© =1
g _ | AT ) "= e
XN iy AT F(0g, %)) m =2
q=0

The parameter h is called convergence control parameter. The convergence
rate and region of series solution depend on the convergent control parameter.
This parameter provides a convenient way to adjust and control convergence
region and rate of convergence of series solution given by the HAM. For find-
ing a suitable h, some approaches are proposed in [2, 5]. The traditional
approach gives the possibility of estimation a suitable value of h, by plot-
ting the h-curves (for more details see [14]). Following [9], we use a more
systematic approach in this work. Consider

K
#(q,h) = ¢(q,h) = Z xMgm = x© L xWg 4 x@e2 1 4 x(K) K
m=0

The value ;S(l, h) is only a function of h, which is denoted by

~

W(h) = (b(lvh) .

As proved by Liao in general [14], if the series solution converges, then there
exists at least an hg such that



64 J. Izadian, R. Abrishami and M. Jalili
lim || F(¢x(ho)) I= 0,
k— o0

where denote ||.|| is Euclidian norm in R™. Accordingly, we let

15 (W (ho))ll = min ||F (v (R))I] (25)

where R}, is a valid region that lie on a horizontal segment of the h-curves.
The ¢y (ho) is a vector in R™ that can be regarded as an approximation of
X. So, we can apply ¢ (ho) as initial point for Newton method, if Newton
method converges, the desired approximate solution is found, otherwise, after
some iterations, the result of Newton method is considered as an initial point
for a new HAM procedure and so on.

The proof of convergence is an open problem [14] . The numerical exam-
ples show that proposed method is more efficient than Newton method.

The proposed HAM is convergent for many examples but this method
spends a lot of time during each iteration. For accelerating the convergence
this method, we suggest the combination of HAM and Newton method. At
the beginning, a new initial point can be obtained by utilizing the proposed
method, then the process continues by Newton method with this new initial
point. If Newton method does not converge to solution after some itera-
tions, the HAM method can be applied again by using this new initial point.
If DF(x(?)) is non-singular, this matrix is practically profitable as a good
selection of A, so

A= DF(x©).

Using the above choice it is observed when h = —1 the first step of the
homotopy consists of the first iteration of Newton method, in fact, one has

1
% = 6(1) ~ 3(1) = [Z x<’">qm] = x© 4 x|
m=0 g=1
where by using (24)
xM = —DF(x)1Fx©) .

This result demonstrate the validity of choosing A = DF(x(?)). Application
and implementation of this hybrid method allow us improving local conver-
gence of newton method , and choosing x(?) arbitrary.

4 Numerical experiments

In this section, several examples are considered and the numerical results
for mentioned methods: Homotopy Method(HM), HAM, Newton method
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Table 1: Numerical results for Example 4.1 with z(®) =1

Method NI [[F(x™)]| CPU time result

NHAM 4 4.335133e — 008 3.333667¢ + 000 Convergent
Newton 4 1.691234e — 008 7.639678¢ — 002 Convergent
HAM 3 5.775537e — 008 2.129251e — 001 Convergent
HM - 7.457211e — 005 4.041735e — 001 Convergent

—&— NHAM

log|IF(XN)I|

Number of Iteration

Figure 1: The graph of In(||F(X)||) for Example 4.1 with 2(®) =1

and Newton-HAM (NHAM) are reported. We utilize MATLAB 8. In Tables
and Figures, the number of iterations (NI), the Euclidean norm of residual
of government equation and CPU time, are presented.

Example 4.1. Consider the following equation:
flx) =2 —1=0, (26)

The function f has at least one zero between 0 and 1. For z(°) = 1, the
numerical results are shown in Table 1. For this initial point all methods are
convergent, but the Newton method is apparently faster than other methods.
For (%) = 10, the numerical results are shown in Table 2.

In this case, HM method is divergent, Newton method is faster than
NHAM and HAM and results are more accurate than others. The number of
iterations for NHAM is less than the others. For (%) = —400, the numerical
results are shown in the Table 3. In this example NHAM method is conver-
gent and other methods are divergent.
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Table 2: Numerical results for Example 4.1 with z(©) = 10
Method NI [[F (x| CPU time result
NHAM 6 2.160101e — 010 3.148814e + 000 Convergent
Newton 16 5.107026e — 014 2.622956e — 001 Convergent
HAM 31 3.594237e¢ — 008 2.876829¢ + 000 Convergent
HM — 5.790573¢ + 003 4.081270e — 001 Divergent

log|IF(XN)]|

Figure

—+— NEWTON |

I
10 15

I
20

25 30

Number of Iteration

35

2: The graph of In(]|F(X)]||) for Example 4.1 with z(9) = 10

Table 3: Numerical results for Example 4.1 with z(® = —400

Method NI [|F (x| CPU time result
NHAM 212 2.403109e — 007 6.452634¢e + 000 Convergent
Newton 3 Nan — Divergent
HAM 100 Infinity - Divergent
HM - Nan — Divergent
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250

T
—&— NHAM
—+— NEWTON
200

150
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o
o

log[IF(XN)I|

a1
o

L L L
0 50 100 150 200 250
Number of Iteration

Figure 3: The graph of In(||F(X)]]) for Example 4.1 with z(®) = —400

Table 4: Numerical results for Example 4.2

Method NI [|F (x| CPU time result
NHAM 6 2.085579¢ — 008 2.116125e + 000 Convergent
Newton 1 NaN - Divergent
HAM 8 2.247981e — 010 3.105904¢e + 000 Convergent
HM — 1.967763e + 009 7.584255e — 001 Divergent

Example 4.2. Consider following equations:

filz,y,z,d) =2yz+d—31=0,
folz,y,z,d) =x+y+2+d—11=0, (27)
fa(x,y,2,d) =22+ 3y +424+d—35=0,
falx,y,z,d) =x+2z—y+d—1=0,
T
where F' = [f1 fa fs fi]

We know X; = (2,3,5,1) and X, = (%, %,5, I—é)) are two solutions of

F(X)=0. For X = (1,1,1,1) , numerical results are shown in Table 4.

Newton Method is divergent because det(DF (X)) = 0. But HAM and
NHAM methods converge, and NHAM is faster than HAM.

Example 4.3. Consider the following equations:
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201 —&— NHAM
—+— NEWTON
—+— HAM
—%=— HM

logl[F(XN)II

4 5
Number of Iteration

Figure 4: The graph of In(||F(X)||) for Example 4.2

Table 5: Numerical results for Example 4.3

Method NI [|F(x™)]] CPU time result
NHAM 8 6.567317e — 010 8.196840e + 001 Convergent
Newton 101 5.030214e 4 003 6.042236e + 000 Divergent
HAM 18 5.830347¢ — 008 3.106638e + 003 Convergent
HM - 5.242329¢ + 002 2.483993¢ + 000 Divergent

fil@i, 2, 2n) = (B3 —Lz)z —220+1=0,

fi(xl,x27~-~,xn) :(3— xi)xi—xi,1—2xi+1+1:0, ].<7;<’fL7

(SIS

falxy, @, yxp) = (3 — %xn)xn —2T,_1+1=0,
(28)

that F = [f1 fo - fa]”

For n = 50 and X(© = (100,100, - - - ,100), numerical results are shown
in Table 5.

In this example HAM and NHAM are convergent to the exact solution
X = (1,...,1), but Newton method is divergent. Also NHAM is faster than
HAM. Results are shown in Figure 5.

Example 4.4. Consider the following equations:
fe(z1, 20, ;) = 10000z, 211 — 1 =0, mod(k,2) =1,

fre(x1, 22, ,xn) = exp(—xr—1) + exp(—xx) — 1.0001 = 0, mod(k,2) =0,
(29)
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logl|F(XN)Il

0 10 20 30 40 50 60 70 80 90 100 110 120
Number of Iteration

Figure 5: The graph of in(||F(X)||) for Example 4.3

Table 6: Numerical results for Example 4.4

Method NI [|F (x| CPU time result
NHAM 13 1.059758e — 009 5.152483e + 001 Convergent
Newton 12 1.112530e — 010 1.972995¢ + 001 Convergent
HAM 23 2.728830e + 056 1.128194e + 002 Divergent
HM — 4.211734e — 001 1.092275¢ 4 002 Convergent
T
that F = [fi f> -+ fu]

For n = 100 and X = (1,0,1,0,1,0,1,---,0), numerical results are
shown in Table 6. In this example Newton method, NHAM and HM are
convergent, but HAM is divergent. Results are shown in Figure 6.

Example 4.5. Consider the following equations:

Ji(x1,m2) = exp(xy) + x122 — 1 = 0,
(30)
fo(x1,22) = sin(x122) + 21 + 22 — 1 =0,
T
that = [fi fa -+ f]
For n = 100 and X(® = (1,0,1,0,1,0,1,---,0), numerical results are
shown in Table 7. In this example all the methods are convergent. Results
are shown in Figure 7.
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Figure 6: The graph of in(||F(X)||) for Example 4.4

Table 7: Numerical results for Example 4.5

Method NI [[F (x| CPU time result

NHAM 4 1.993082¢ — 010 1.848117e 4 000 Convergent
Newton 4 1.405720e — 012 2.472726e — 001 Convergent
HAM 4 1.187309¢ — 008 1.719704¢ + 000 Convergent
HM — 5.368713e — 006 1.380355¢ + 000 Convergent

—B5— NHAM
—+— NEWTON
-5y —%— HAM 1
—%—HM
_lo L
g %
T -15
=
S 3
-20
1
-25
),
-30 ‘ ‘
1 2 3 4

Number of Iteration

Figure 7: The graph of In(||F(X)||) for Example 4.5
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5 Conclusion

In this paper, Newton-HAM (NHAM) applying control parameter h are pro-
posed for solving systems of nonlinear equations. The results for all examples
are convergent and also NHAM is faster than Homotopy method. The re-
sults demonstrate that by choosing a suitable h, HAM and NHAM methods
are convergent. The numerical results show in general that the proposed
method is effective and efficient and provides highly accurate results in a less
number of iterations as compared by other methods. The main advantage
of NHAM is the relative freedom of choosing initial guess. The appropriate
proof convergence of NHAM can be continuation of the present work.
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Solving nonlinear Volterra
integro-differential equation by using
Legendre polynomial approximations

M. Gachpazan®, M. Erfanian and H. Beiglo

Abstract

In this paper, we construct a new iterative method for solving nonlinear
Volterra Integral Equation of the second kind, by approximating the Legendre
polynomial basis. Error analysis is worked using property of interpolation.
Finally, some examples are given to compare the results with some of the
existing methods.

Keywords: Nonlinear Volterra integro-differential equation; Legendre poly-
nomial; Error analysis.

1 Introduction

The area of orthogonal polynomials is an active research area in mathe-
matics as well as with applications in mathematical physics, engineering,
and computer science [6, 16]. Several numerical methods were used to
solve integro-differential equations such as successive approximation method,
Adomian decomposition method, Chebyshev and Taylor collocation meth-
ods, Haar Wavelet method, Wavelet Galerkin method, monotone iterative
technique, Tau method, Walsh series method and Bezier curves method
(2, 3, 4, 6, 13, 22]. One of the most common set of orthogonal polynomi-
als is the set of the Legendre polynomials Lo(x), L1(), ..., Ly (2), which are
orthogonal on [—1,1] with respect to the weight function w(z) = 1. The
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Legendre polynomials L, (x), for —1 < z < 1 and n > 0, are given by the
forms [6, 7, 11, 12, 21]

Lo(z) = 2in [%%] (1) (Z) (2”;%) P =01, (1)

k=0

where [n/2] = n/2 if n is even, otherwise 5*. To use the Legendre poly-

nomials for our purposes, it is preferable to map this to [0,1]. Then we can
also define them by the following recursive formula [11, 12]: Lo(z) = 1; and
Li(z) =2z —1and forn=1,2,...

(n+ 1)Lyt1(z) = 2n+ 1)(2e — 1)L, () — nLy—1(x). (2)

On the other hand, the methods based on Legendre polynomials may be
more appropriate for solving linear and nonlinear differential and Fredholm-
Volterra integral and integro-differential-difference equations [5, 6, 7, 15, 18,
21]. Legendre polynomials are examples of eigen functions of singular Strum
Liouville problems and have been used extensively in the solution of the
boundary value problems and in computational fluid dynamics [5, 20] . Sev-
eral ways for solving nonlinear integro differential equations are exist, for
example Ghasemi et al. [8] with homotopy perturbation method and in [9]
with wavelet Galerkin method and in [10] with sine—cosine wavelet method,
Zhao and Corless in [23] adopted finite difference method, Lepik and Tamme
in [19] with Haar wavelet method. In this paper, by means of the matrix
relations between the Legendre polynomials and their derivatives, the men-
tioned methods above are modified and developed for solving the following
nonlinear Volterra Integro-differential equation with variable coefficients

fi(@u(a) + fala)d () = g(x) + / " K (ot u()dt, (3)

where v € X = C([0,1,R), f : [0,1] - R, K : [0,1]> x R — R, also
is assumed K is a continuous function, and u : [0,1] — R is an unknown
function. We have obtained a solution expressed in the form

M
u(@) ~ Y anLy(z). (4)

n=0

Next sections of this paper are organized as follows. In Section 2, expansion
of Legendre basis properties and matrix relations, and its discretization of a
integro-differential equation are given. In Section 3, the convergence of the
method is described. In Section 4, the efficiency of the method by solving
some examples and comparison of the numerical solutions with some other
existing methods, is shown. A short conclusion is given in Section 5.
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2 Expansion of Legendre basis and method of solution

If we define L(x) = [Lo(z) Li(z) ... Ly (x)] and A = [ag ay ... apr]” then

M
u(@) ~ Y anLn(z) = L(x)A. (5)
n=0

Simillary if we define L’ (x) = [L{(x) Li(z) ... L (x)] we have

M
o' (z) ~ Z a, L, () =L'(x)A, (6)

n=0

where ’ denotes the derivative with respect to z. By using Legendre recursive
formula (1) for n = 0,1,2,..., M, we can also obtain the matrix form of the
equation as follows

L'(x) = L(x)Q7T, (7)

where 2 has two forms different for odd and even values of M, that is,
for odd values of M we have

0 00O 0 0 0
1 0 00 0 0 0
0 3 00 0 0 0
10 5 0 0 0 0

105 0--- 0 2M -1

0
and for even values of M
0 00O 0 0 0
1 0 0O 0 0 0
0 3 00 0 0 0
Q=105 0 0 0 0
1 05 0---2M -3 0 0
30 7--- 0 2M -1 0

From (6) and (7) we get
o' (z) =~ L(x)QTA.

We use this method to approximate left hand side of Volterra integro-
differential equation (3) as follows
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Aile)u(e) + L@ (@) ~ i@)LEOA + L@LENTA o
— (Ai(@)L(x) + f2()LE)QT)A.

Thus
f@)u(x) + fa(2)u' (z) = S(x)A, (9)
where S(x) = [so(z) s1(x) ... spr(x)], and for i =0,1,..., M, we define
si(z) = fi(x)Li(x) + fo(x)L(x)(QT)".
To obtain a solution of the problem (3), for each x,¢ € [0, 1] we define
K(z,t,u(t)) ~ L(x) K*LT(t)

where K* = [k.], and

P < Lp(z), < K(x,t,u(t)), Ly (t) >>
e (Lo l12 1| L || '

We use this method to approximate the right hand side of Volterra integro-
differential equation (3) as follows

g(x) + /Ox L(x)K*LT(t)dt = g(x) + L(x)K* /Om LT (t)dt.

By using Legendre formulas

| Lty = (L6 - L@,
we have
o)+ [ Kt u(0)dt = o) + LK (@) (LT - LO)). (10

Let
h(z) = g(z) + L(x)K*(2) " (L(x)T - L(0)T), (11)

then from (9) and (11) we have
S(x)A = h(x). (12)

We can use a matrix method based on Legendre collocation points defined
by '
1 .
Ti =97 i=0,1,..., M. (13)
Now, by substituting the collocation points into Eq. (12) we have the follow-
ing system
S(xi)A =h(z;) i=0,1,...,M. (14)



Solving nonlinear Volterra integro-differential equation by using ... 77

Thus, we use this numerical method to approximate the solutions of nonlinear
Volterra integro-differential equation, which correspond to a system of (M+1)
algebraic equations for (M + 1) unknown Legendre coefficients ag, a1, ..., aps.
Briefly, Eq. (14) in the matrix form is as follows

SA =H, (15)
where for i =0,1,..., M
= [S(zg) S(x1) ... S(zar)]7,

and
H = [h(z1) h(z2) ... h(zpr)]-

3 Error analysis

We assume that u(z) is a sufficiently smooth function and Pps(x) is the
polynomial that interpolates u at points x;, ¢ = 0, 1,..., M that are the roots
of M + 1 degree shifted Chebyshev polynomial in [0, 1]. Then we have

M+1’U, M Tr —X;
ule) = Parte) = @A LmeE2) (16)

where £ € [0, 1], therefore

M+ u(a) [Ty (e — @)
|u(z) — Py ()] < max| paEs | ESE (17)
If we assume that ¢ is an upper bound for max%, then
1
lu(z) — Py (z)| < CW- (18)
Theorem 3.1. Let up(x) = UL L(x) where Uy = [ug ug ... up]? and
1
Um = (2m + 1)/ u(x) Ly, (z)dz,
0
then, there exists a real number ¢’ such that
, 1
[u(z) —unm(z)ll2 < ¢ V[ + )22 (19)

Proof. Suppose f : [0,1] = R be an arbitrary continuous function. We define
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1f]l2 = / 1 (2) 2da. (20)

Let X s be the space of all polynomials that their degrees are equal or less
than M and f(x) be an arbitary function. Since X/ is a finite dimensional
vector space, f has an unige best approximation uys, such that

[u(z) —unmllz < flu—gl2 Vg€ Xn. (21)

In particular, we have

1 1
lu(z) — usr(@)|3 = / () — s ()P < / fu(z) — Pag(z) Pz, (22)
where P, interpolates f. Thus

1
) = urs @I = | ey P (23)

SO

lu(@) = ua @)llz < o7 (24)

1
M + 1)122M+1°

4 Numerical examples

In this section, several numerical examples are given to show the efficiency
of our proposed method for approximating the solution of Volterra integro-
differential equation by comparing with other methods. In all examples N
denotes the number of itereations

Example 4.1. Consider the following nonlinear Volterra integro-differential
equation of the second kind with the exact solution u(z) = x*

1 1 ¥
(x—1)u/ (z)+zu(x) = 3(x71)x2f§x+ gxcos(m3)+/ wt?sin(u(t))dt. (25)
0
Comparison of the absolute errors between Block-Pulse functions method
[1] and the proposed method for N = 7 is shown in Table 2 . Also, Figure
2 shows the comparison between exact and approximate solutions for N = 2
and N =T7.

Example 4.2. Consider the following nonlinear Volterra integro-differential
equation of the second kind with the exact solution u(z) = x — x°

3(x — Du(z) + 22/ (z) = f(x) + /010 (z — t)u(t)dt, (26)
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Table 1: Absolute errors for Example 4.1

t BPFs method [1] | proposed method
for N=7 for N=7
0.0100 4.654 x 1071 3.585 x 1076
0.3537 8.098 x 10~° 1.726 x 107
0.6101 6.675 x 10~° 6.052 x 10~7
0.9500 3.581 x 107° 2.138 x 1077

11
0.8
0.6
* N=7
e N=2
real function 0.4
0.2
0 F—ant

Figure 1: Comparison between exact and approximate solutions for Example 4.1

where
f@)=3(x—1)(z—2?) +2%(1 —2z) — Tz* + L(z + 1))2® — 3(1/2)a3.

Comparison of absolute errors between CAS wavelet method [3] and the
proposed method for N = 7 is shown in Table 2 . Also, Figure 2 shows the
comparison between exact and approximate solutions for N =2 and N = 7.

Example 4.3. Consider the following nonlinear Volterra integral equation
of the second kind with the exact solution u(x) = In(x + 1)

W (2) = fla) + / "o (u(t))?dr, (27)

where

1 11 2 1 2 1 1 2
flz) = ) +(9+3m—3332+9173)331n(33+1)—3(1+13)z(1n(m+1))2—9x2(11—Zm—l—g(a:Q))A
28
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Table 2: Absolute errors for Example 4.2

CAS wavelet method [3] | proposed method
for N=7 for N=7
0.0100 3.37 x 1073 48 x 1074
0.3446 4.72 x 1073 5.7 x 107°
0.7075 5.87 x 1073 3.4x 1074
0.9178 3.42 x 1072 2.13 x 1076
1.0000 6.20 x 1072 5.8 x 1075
0.254 ¥ . °
0.20 °
0.15 ..
* N=7
e N=2 ) °
real function 0.10] .
0.051

Figure 2: Comparison between exact and approximate solutions for Example 4.2

Comparison of absolute errors between DT wavelet method [4] and pro-
posed method for N = 7 is shown in Table 3 . Also, Figure 3 shows the
comparison between exact and approximate solutions for N =2 and N = 7.

5 Conclusion

In this paper, we have solved nonlinear Volterra integro-differential equation
of the second kind by using Legendre polynomial. A considerable advantage
of this method is to find the approximation of analytical solution that is a
polynomial of degree up to N. An other advantage of the method is that Leg-
endre coefficients of the solution can be found very easily by using computer
programs. The convergence of this method has been presented by Theorem
3.1.
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Table 3: Absolute errors for Example 4.3

t DT wavelet method [4] | proposed method
for N=7 for N=7
0.054 3.290 x 1072 3.90 x 10~©
0.600 1.49 x 1072 1.83 x 1076
0.851 1.82 x 1071 2.88 x 107°
1.000 4.71 x 1071 7.52 x 1076
0.7 H e
0.6
0.5 . :
0.4 . :
* N=7 e
e N=2 o
real function 0.3
0.2
0.1
o] T T T T |
[0} 0.2 0.4 0.6 0.8 1

Figure 3: Comparison between exact and approximate solutions for Example 4.3
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