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Research Article

Solving fuzzy multiobjective linear bilevel
programming problems based on the
extension principle

A. Abbasi Molai

Abstract

Fuzzy multiobjective linear bilevel programming (FMOLBP) problems are
studied in this paper. The existing methods replace one or some determin-
istic model(s) instead of the problem and solve the model(s). Doing this
work, we lose much information about the compromise decision, and it does
not make sense for the uncertain conditions. To overcome the difficulties,
Zadeh'’s extension principle is applied to solve the FMOLBP problems. Two
crisp multiobjective linear three-level programming problems are proposed
to find the lower and upper bound of its objective values in different levels.
The problems are reduced to some linear optimization problems using one
of the scalarization approaches, called the weighting method, the dual the-
ory, and the vertex enumeration method. The lower and upper bounds are
estimated by the resolution of the corresponding linear optimization prob-
lems. Hence, the membership functions of compromise objective values are
produced, which is the main contribution of this paper. This technique is
applied for the problem for the first time. This method applies all informa-
tion of a fuzzy number and does not estimate it by a crisp number. Hence,
the compromise decision resulted from the proposed method is consistent
with reality. This point can minimize the gap between theory and practice.
The results are compared with the results of existing approaches. It shows
the efficiency of the proposed approach.
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1 Introduction

A bilevel multiobjective programming problem (BL-MOPP) is applied to
model decentralized decision problems that contain the objectives at the
upper level, called leader, and the objectives at the lower level, called the
follower. The decisions are made in a hierarchical order from the upper
level to the lower level. The decision-makers in each level try to optimize
their objective functions. However, the decision in a level may be affected
by the objective values in another level. The objectives in both levels may
have confliction objectives, which should be optimized simultaneously. The
coefficients in the objective functions and constraints are determined by ex-
perts; see [3, 46]. In the most real-world situations, the possible values of the
coefficients are usually estimated imprecisely or vaguely by experts. These
values cannot be presented in terms of crisp values because we miss much
information. The most appropriate form to express the values is fuzzy sets.

Many researchers have been studied bilevel programming problems since
it was introduced by Von Stackelberg [36]. A class of algorithms and ap-
proaches was well designed to solve the problem like the Kuhn—Tucker method
[7, 8,9, 16], the vertex enumeration method [9], the K-best approach [9, 2],
and the branch and bound procedure [14]. The BL-MOPPs were studied to
formulate the problems of the real-world, for example, the location planning
problem for stone industrial parks; see [5]. Their coefficients are expressed
by crisp numbers. On the other hand, the coefficients cannot usually be
expressed in terms of a real number in the uncertain conditions. Also, mul-
tilevel programming problems (MLPPs) in [15, 35, 34] were discussed for
hierarchical decentralized planning problems. An overview of bilevel pro-
gramming problem was provided by Colson, Marcotte, and Savard [13]. The
fuzzy approach for MLPP in [34] was extended to solve bilevel and three-level
nonlinear multiobjective programming problems by Abo-Sinna and Baky [2].
Interactive fuzzy programming was developed to solve fuzzy multilevel linear
programming problem in [29]. The balance space method was proposed for
the nonlinear multiobjective bilevel programming problem in [2]. The fuzzy
goal programming (FGP) algorithm was used to solve BL-MOPP in [6]. An
algorithm was designed based on FGP to solve MLPP in [9]. An FGP model
was proposed to solve BL-MOPP by Pramanik and Dey [4]. This model does
not follow the hierarchical structure of bilevel programming and does not
consider the upper level decisions, and it is as a single-level multiobjective
programming problem. In bilevel programming problems, the decisions of
leader should be dominant over that of followers. Mohamed [5] well devel-
oped an efficient method to solve the multiobjective programming problems
using FGP approach. Moitra and Pal [15] then extended the concept of FGP
approach to finding a satisfactory solution for bilevel programming problems.
Moreover, FGP approach was extended to solve a deterministic decentralized
BL-MOPP in [6] and MLPP in [4]. Due to the existence of uncertainty in
real-world situations, some or all parameters in objective functions and/or in



Solving fuzzy multiobjective linear bilevel programming problems ... 3

constraints of the leader and/or the follower can be described by fuzzy num-
bers. Budnitzkia [5] designed a solution procedure to solve the linear fuzzy
bilevel programming using a-cuts of the fuzzy polytopes. Zhang and his
colleagues [17, 35, 37] utilized the extended solution concept and theorems
of bilevel programming and presented procedures to solve the fuzzy linear
bilevel programming (FLBP) in special cases of membership functions such
as the triangular and the general form [42, 43, 44, 45]. When the leader, the
follower, or both of them have multiple objectives, the fuzzy set technique
was applied to investigate FLBP problems by Zhang, Lu, and Dillon [46].
They also extended their previous research to the fuzzy multiobjective linear
bilevel programming (FMOLBP) problem and developed an approximation
branch-and-bound algorithm to solve the FMOLBP problem; see [46]. A new
definition proposed in [32, 35] implies that the upper level constraints con-
taining the second variable move to the lower level. This point changes the
nature of the problem; see [1, 8]. On the other hand, the method given in
[46] solves several crisp multiobjective nonlinear programming problems along
with many crisp objectives and constraints by the approximation branch and
bound method until the termination criterion holds. Hence, it will have high
computational complexity and we have to check the complementary slackness
conditions in each of the iterations, which is time-consuming.

Toksari and Bilim [13] focused on decentralized bilevel multiobjective frac-
tional programming problems (DBL-MOFPPs) with a single decision-maker
at the first level and multiple decision-makers at the second level, where the
coefficients are crisp numbers. They presented an FGP based on Jacobian
matrix for DBL-MOFPP. In the approach, membership functions of fuzzy
goals are constructed for all objectives at two levels, and they are linearized
by using the Jacobian matrix. Then the FGP approach is applied to ob-
tain the highest degree of each of the membership goals by finding the most
satisfactory solution for all decision-makers. This algorithm was applied for
the crisp problems based on FGP. Peric, Babic, and Omerovi [15] studied a
similar problem with crisp coefficients and presented a method based on the
FGP. The approaches fail to solve the proposed model of this paper due to its
fuzzy coefficients. Liu and Yang [18] proposed an interactive programming
method to obtain the compromise optimal solution of the multilevel multi-
objective linear programming problem with crisp parameters. The resolution
process is done in two stages: analysis and decision-making. If the objective
values were not satisfactory, then the decision-maker improves the values by
giving a concession to the unsatisfied values. When the satisfactory degree
in upper levels is mat, the problem of lower levels will be solved. The pro-
posed method in [18] was designed for the case that the coefficients are crisp
numbers. The proposed method cannot be applied to the proposed model
with fuzzy coefficients. Kamal et al. [19] applied crisp bilevel multiobjective
programming for production planning problems. Then an FGP algorithm
was designed to solve the problem. This approach cannot also be applied
to solve FMOLBP due to fuzziness of its coeflicients. Abdelaziz and Mejri



4 Abbasi Molai

[23] formulated a shared inventory model as a bilevel programming problem.
Both emergency and backorders are considered in the model. The interaction
between decision-makers is done in an uncertain environment of probability
type. They designed a decentralized bilevel programming problem, where
the leader has multiple objectives. The numerical study was focused on the
simulation. We cannot use the approach to solve the proposed model with
fuzzy coefficients because the approach in [23] discusses with the uncertainty
of the probability type. Baky Eid, and El Sayed [3] extended the FGP to
solve BL-MOPP with fuzzy demands that are given as triangular fuzzy num-
bers. The FGP algorithm is applied to attain the highest degree of each of
the membership goals by minimizing their deviational variables and does not
present the membership functions of the objectives of leader and follower,
completely. In this paper, we will answer the following questions about the
proposed method in [3]:

1- How can we find the membership functions of objectives of leader and
follower instead of obtaining the highest degree of each of the membership
goals?

2- Finding the required goals is not always easy, especially, when the di-
mension of the problem increases. How can we overcome these difficulties?

The answers to the above questions are the motivations of this paper. In
this paper, we will consider the FMOLBP problem in a general case, where
all coefficients are fuzzy numbers. Zadeh’s extension principle [6, 40, 41] is
applied to solve the problem. In this approach, a pair of crisp multiobjective
linear three-level mathematical programming problem is formulated to com-
pute the lower and upper bounds of the a-level of the objective values. Then,
one of the scalarization methods, called weighting method, dual theory, and
vertex enumeration approach are applied to solve the crisp multiobjective
linear three-level programming problems. Finally, the membership function
of the fuzzy compromise objective value is derived numerically by enumer-
ating different values of «. This is the first contribution of the paper. In
this approach, the KKT conditions are not used because of its nonlinearity
nature. When the constraint functions at the upper level have an arbitrary
linear form, the K-best algorithm cannot always find the optimal solution;
see [31]. Hence, the most suitable method will be the vertex enumeration ap-
proach along with the weighting method and dual theory. These techniques
preserve the linearity property of the problem. In addition, the results of the
proposed approach are compared with the results of existing approaches. It
shows the efficiency of the proposed approach with respect to the existing
methods. This point is the second contribution of the paper.

The organization of this paper is as follows: Section 2 is formed of three
subsections. The notations and properties of fuzzy numbers are reminded.
Also, the weighting method is reviewed to solve multiobjective linear pro-
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gramming problem in the second subsection. In the third subsection, the
multiobjective linear bilevel programming problem is formulated and an ap-
proach is presented to solve it based on the weighting method, dual theory,
and vertex enumeration approach. Section 3 is divided into two subsections.
The first subsection formulates the FMOLBP problem. The second sub-
section designs a solution procedure to solve the problem based on Zadeh’s
extension principle. Section 4 designs an efficient algorithm to solve the prob-
lem of FMOLBP based on the results of Section 3. A numerical example is
presented to illustrate the algorithm in Section 5. Section 6 presents a com-
parison among the proposed algorithm and the existing methods to show the
efficiency of the proposed algorithm. Conclusions are presented in Section 7.

2 Preliminaries

This section provides the required preliminaries in terms of three subsections.
The preliminaries are about fuzzy numbers, weighting method in multiobjec-
tive linear programming problem, and multiobjective linear bilevel program-
ming.

2.1 Fuzzy numbers

Let R be the set of all real numbers, let R™ be n-dimensional Euclidean

space, and let x = (21,...,2,),y = (Y1,-..,Yn) € R™ be two vectors, where
zi,y; € R, i =1,...,n. For any two vectors xz,y € R", we write x > y if
and only if x; > y;, foralli =1,...,n. The notation “o” displays the zero

vector. Its dimension is determined in the context.

Assume X C R. In this paper, it is supposed that the set X is equal to R
or [0,1]. If a is a fuzzy subset of X with membership function ug : X — [0, 1],
then the a-level set of @ is as G, = {x € X | pa(x) > a} for all a € (0,1] and
ag =cl({x € X | pua(x) > 0}).

Definition 1. (a) Assume that F'N(X) is the set of all fuzzy subsets a of X
with pg satisfying the following conditions:

(i) There exists x € X such that uz(x) = 1;

(i) pa( Az + (1 = N).y) > min{uga(z), pa(y)} for all z,y € X and X € [0, 1];
(iii) {z € X | pa(z) > a} = @, is a closed subset for each o € (0, 1];

(iv) The 0-level set ag is a compact subset of X.

(b) A triangular fuzzy number is a fuzzy number that is presented by a =
(a1, asz,a3), where a1 < as < az and its membership function is as follows:
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x—ay if a; <2 < as,
az2—ai
— a3 —T :
Ma(ﬂT)— a;}faz if ax <z < a3,
0 otherwise.

With regard to Definition 1, the a-level set @ can be written as a, =
[ak al]; see [40]. In the triangular case, the a-level set @ is as @, = [a1 +
(az — ay1).a,a3 — (ag — az).a]. If @ is a crisp number with the value m, then
its membership function is as follows:

i (z) = {1 if . =m, (1)

0 otherwise.
The set of all finite fuzzy numbers on R is denoted by FN*(R).

Definition 2. Let a; € FN(R) for i = 1,...,n. We define a@ = (@, ...,an)
and pz : R™ — [0,1] by pa(z) = _71{1111 ta,; (x;), where x = (z1, ..., x,) € R™,

ceey

and @ is called an n-dimensional fuzzy number on R™. If a; € FN*(R),
1 =1,...,n, then a is called an n-dimensional finite fuzzy number on R™.
Let FN(R™) and FN*(R™) be the set of all n-dimensional fuzzy numbers
and the set of all n-dimensional finite fuzzy numbers on R", respectively.

2.2 Weighting method in multiobjective linear
programming (MOLP) problem

Consider a multiobjective linear programming (MOLP) problem

min  z(z) = (z1(x), ..., zk(2)), (2)
st. zeX CR", 3)

where z € R™ and X denote the decision-making variables and feasible set,
respectively. Moreover, Z : R — RF and z; (x),i=1,...,k, are real-valued
functions over X.

Definition 3 ([17]). The vector x* is said to be a Pareto optimal solution
(or compromise solution) if and only if there does not exist another x € X
such that z;(z) < z;(z*) for all ¢ and z;(z) # z;(z*) for at least one j.

The weighting method for obtaining a Pareto optimal solution is to solve
the weighting problem formulated by taking the weighted sum of all of the ob-
jective functions of the original MOLP (1)—(3). Thus, the weighting problem
is defined by
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k
min Wz(z) = szzl(a:), (4)
i=1
k
st. zxeX, Zwizl, w; >0, for i=1,...k, (5)
i=1
where W = (wq,...,wy) is the vector of weighting coeflicients assigned to
the objective functions, and it is assumed that W = (wy,...,wg) > 0. The

following theorem presents a relationship between the Pareto optimal solution
of problem (1)—(3) and the optimal solution of problem (2)—(5).

Theorem 1 ([17]). If z* € X is an optimal solution of the weighting problem
(2)—(5) for some W > o, then z* is a Pareto optimal solution of the MOLP
(1)-(3). Conversely, if 2* € X is a Pareto optimal solution of the MOLP
(1)—(3), then x* is an optimal solution of the weighting problem (2)—(5) for
some W = (wy,...,wg) > o.

2.3 Multiobjective linear bilevel programming(MOLBP)

First of all, throughout this paper, we assume that X = {z € R"|z > o} and
Y = {y € R"|y > o}. The MOLBP problem is formulated as follows:

Forz c XCR", ycYCR™ F: XxY — R and f: X xY — R, we
define

/ / / !
Z(Clw“acs,dla"'7d57017"'7ct7d13'"adt7A17B17A27B23k17k2)

:mlréi)l(lF(.’E,y) =(cr.x+diy,. .. cox+dsy)t, (6)
sit. Ai.x+ By < ki, (7)
leei{}f(w,y) =(hx+dyy, ... cot+d.y?’, (8)
s.t. As.x+ Bo.y < ko, 9)
where
ci = (ClisoosCni)y € =(chyrevnscyy) ERY, i=1,...,57=1,...,t,

d; = d1i7~'~admi)7 d;:(d/ d )ERm7 t=1,...,8 j=1,...,¢,

( Ljr e g
ki = (lﬁl,...,k‘pl) € RP, ky = (k‘lg,...,kqg) € R, Ay = [ai]‘] S RPX",
By = [bij] S Rpxm, Ay = [61‘]‘] S qun’ and By = [Sz]} € Raxm™,

Let S = {(x,y) € X xY|A1.2 + B1.y < ky,As.x + Bo.y < ko} and
S(z) ={y €Y | Ba.y < ky — As.z}. Denote by R(x) the set of the Pareto
optimal solutions of the lower level problem for any fixed . Then we have



8 Abbasi Molai

the following definitions.

Definition 4 ([8]). For a fixed (z,y) € S, if y is a Pareto optimal solution to
the lower level problem, then (x,y) is a feasible solution to problem (6)—(6).

Definition 5 ([8]). If (z,y) is a feasible solution to problem (6)—(6) and z is
a Pareto optimal solution to the upper level problem for fixed y, then (z,y)
is a Pareto optimal solution to problem (6)—(6).

We now apply the weighting method and rewrite problem (6)—(6) as fol-
lows:

/ / ! /
Z(Cl,...7CS,d1,...,ds,Cl,...,Ct,dh...,dt,Al,Bl,AQ,BQ,kl,kQ)

—min W.F - (cia + diy), 10
min (,y) ;w (i + di-y) (10)
s.t. A1.$+Bl.y§k172wi=1,wiZO, for i=1,...,s, (11)
i=1
t
in W' = t(cha +diy), 12
min W'.f(z,y) ;w (chx + dj.y) (12)

t
s.t. Ag.x—i—Bg.ySkg,Zw;:l,wgzO, for i=1,...,t,. (13)

i=1

For some fixed > o, the compromise solution of the lower programming can
be found by solving the following linear programming with a given weight
W’ > o.

t
mq}n Z wi.(cj.x + dj.y), (14)
=1
s.t. Bgy S kg - AQ.CE, (15)
t
ngzl,wgzo, for i=1,....t,y >o. (16)
i=1
Since c}.xz, for i = 1,...,t, are constant, we can ignore the terms. Hence, a

dual multiplier u; is considered for each constraint (15), the primal variables
are in terms of the vector of y, and other expressions are considered as con-
stant. Thus, we can get the dual of problem (14)—(16) according to the dual
definition for linear programming problems in [40] as follows:
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max (kg — Ag.z)T u, (17)
t
st. BIu> Zw:d;, (18)
i=1
¢
ngzl, w, >0, for i=1,...,t, u>o, (19)

i=1

where u € R? is the dual multipliers. The following theorem converts
MOLBP problem (6)—(6) to a one-level programming problem with one ob-
jective function.

Theorem 2. The pair (z*,y*) is the compromise solution of problem (6)—
(6) if and only if there exists u* such that (z*,y*,u*) is the solution of the
following program:

min F(z,y) = Z w;.(¢;.x + diy), (20)
i=1
s.t. Al.l' + Bly S k‘l, (21)
¢
By w> Y wi.d, (22)
i=1
t
Z wh.(dhy) — (ko — Ag.2)Tu =0, (23)
i=1
t
ZwészéZO, for i=1,...,t, x,y,u>o. (24)
i=1
Proof. The proof is similar to the proof of Theorem 1 in [33]. O

Let U = {u|B¥.u > Z§=1 wj.d},u > o} denote the feasible region to linear
programming (17)—(19). If U # (), then the set U has at least one vertex and
at most finite vertices. Moreover, if there is an optimal solution to the linear
programming (17)—(19), then it must be one of the vertex points of set U (see
[28]). With attention to the above results, we can convert problem (20)—(24)
to a series of the following linear programming problems by obtaining all
vertices of U, denoted by U = {u',u?,...,u"}, according to the method in
linear programming problem from [28].
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LP(wP): min F(z,y) = Zwl(cla: +d;.y), (25)
Y i=1
s.t. Al.x + Bly § kl, (26)
¢
Zw;(d;y) — (ky — Ag.2)T P =0, (27)
i=1

t
ngzl,wgzo, for i=1,...,t, z,y>o. (28)
i=1

We can solve the above LP(u?) forp =1,...,7. Let I C {1,...,r} denote
the Indices of problems that LP(u'), for i € I, has an optimal solution. For
i € I,let (2, y%) be the optimal solution for problem LP(u') and F(z*,y*) =
min{F(z*,y*)|i € I}. Therefore, we have the following theorem.

Theorem 3. The pair (%, y*) is an optimal solution for problem (20)—(24)
and a Pareto optimal solution for problem (6)—(6).

We are now ready to formulate and solve fuzzy multiobjective linear
bilevel programming.
3 Fuzzy multiobjective linear bilevel programming

In this section, the FMOLBP problem is formulated and a procedure is de-
signed to solve the problem based on Zadeh’s extension principle [6, 40, 41].

3.1 The formulation of FMOLBP

Forze XCR"yeY CR™ F:XxY — FN*(R®), and f: X x Y —
FN*(R!), the problem of FMOLBP is formulated by

Z = Hél)r(l F(z,y)= Gz +diy,... cx+dey)T, (29)
s.t. Al.l‘ + 31.3/ < /~€1, (30)

{/réi)r} flx,y) = @Eax+dy,....éaxt+dy)?, (31

s.t. A~2.$ + Bgy S ]%2, (32)
T >0, Y=o, (33)

where

G = (Criye i), & = (&0, 8) EFN*(RY), i=1,....s, j=1,....t,
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Ji:(dliw”admi)ad;:(~/1j7~'~7 m])EFN*(Rm) '_17"'78’j:17"'7t7
ki = (ki1s. o k) € FN*(RP), ko = (kig, ..., kg2) € FN*(RY),
{11 = [@ijlpxn, @i € FN*(R), Bl [bij]pxm, bla € FN*(R),

Ay = [éij}an, éij € FN*(R), and B2 [Sw]qu7 81] S FN*(R)
The feasible solution set of FMOLBP is defined as follows:

S={(x,y) e X xY|Aj.x+ Bry <ki,Asx+ Boy < ko}.  (34)

In an FMOLBP problem, for each (z,y) € S, the value of the objective func-

tions F(z,y) = (Fi(z,y),..., Fo(z,y)) and f(z,y) = (fi(z,9),..., filz,y))
of leader and follower is s-dimension and t-dimension fuzzy vectors, respec-
tively.

3.2 The solution procedure for the problem (29)—(33)

We will now consider problem (29)—(33). Let

Heris o oo Hanes Heq s Hel s 1y, - ..,u(im,pd,lj,...,ug;w,2':1,...,5,j:
17~-~»t7.U15“7U15j2ai—1 s Ji=10q pay, t=1,...,p,5 =1,...,n,
g, i=1,...,p,5 = L...om, pg,;, i =1,...,¢,5 = 1,...,n, and pug,,

i = 1,. ..,qj = 1,...,m, denote the membership functions ¢y, ..., Cn;,
~/ et I / . _ . _ ~ ~
Clj""7 n]’ d117~-~7dmia dlj""7dmy7 17 = 17...,87_7 = 1,...7t7 kih kjg,

i=1,...,0,0=1,...,¢, 45,1 =1,...,p, i =1,....,n, b, i =1,...,p,j =
1,...,m, &;,i=1,...,¢,5 =1,...,n,and 55,1 = 1,...,¢,5 = 1,...,m,
respectively.

We have 9 = {(v,us(v)) | v € S(0)}, where ¥ is one of the parameters

élia';'aénia Ellja"'a njadln '~admz, dllg, "ad;n]aZ:]-,"'aSaj:}7"'7ta
kilv kj27 1= 17"'7pa] - 1a"'7qa a’lj7 1= 17"'7paj = 1a"'7na bl]a 1=
1,....p,5=1,...,om, &5, ¢t =1,...,¢,5 = 1,...,n, 85,1 = 1,...,¢,] =
1,...,m, and S(?) is the support of ¥. Denote the a-cuts of ¥ by

(0)a = [(0)5, (9)q] = [min{v € S(9) | ps(v) > o},

max{v € 5(0) | ps(v) 2 a}],  (35)

where v is one of the above fuzzy parameters. These intervals show that the
coefficients of objective function and constraints in problem (29)—(33) lie at
the a-level set. Here, we intend to obtain the membership function Z. To do
this, Zadeh’s extension principle [6, 40, 41] is used. Based on the extension
principle, pz can be written by
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pz(z) = sup . Inin{,uéu (c1i)y- -y piz,; (Cni), pa, (c’lj), s (Cfnj),
cy .C s dg d
kl’ kz A1
Ag, Ba

uglxdm, it i)t ()i, ()t (i),
Hi,, (Kj2)s pay, (aig), g, (big); pey; (€ij), ps,, (si5), for alld,j |
z = Z(Cl,...,Cs,dl,...7ds,C/17...702, /17"'7d::7AlaBlaA27B27k17k2)}7

(36)
where matrice§ ¢ = [Cli]lxna i = [ilixns di = [dilixcm, d'j = [d'15]1xm,
1 = 1 s,] = 1 t kl = [kll]pX17 k2 = [ka]qX17 Al = [azj]pxn;
B, = [b”}pXm, Ay = [eu]an, and Bg = [s”]qmn, are the supports of
c“c d“d 1=1,...,8,j=1,...,t, kl,kg, Ay, By, Ay, and Bs, respectively.
Also Z(cy, .. ,cs,dl,...,ds,c/l,.. JChdy, ... di Al By, Ao, Bo, ky, ko) is de-
fined as follows:

Z(Ch... Cs7d1,...,ds,6,1,.. Ct, . dg,Al,Bl7A2,BQ,k1,k2)
= min F(z,y) = (cl.x—i—dl.y,...,cs.x—l—ds.y)
reX

s.t. Ay.x+ By < ky,
;réisl} flz,y) = (fx+dyy,... cax+d.yT,

If the a-cuts of Z at all o values are converted to the same point, then the ob-
jective functions are crisp numbers. Otherwise, they are fuzzy numbers. Ac-
cording to (36), p; is the minimum of 13 (v) for v = c27 s diy dy, kv, kjo, aig, big,
€ijy Sijs for all ’L,] ‘We need ,Um( ) > a, forv = Ci, C dl, dj’kzla kjg, Qg bija €ij,
si;, for all 4, j, and at least one p5(v) > @, forv = cl,c dl,dj,kzl, ki, aij, bij,
eij, Sij, for all 4, j, equal to acsuch that z = Z(c1,...,¢s,d1, ..., ds, ¢, ..., ¢,

1y, dy, Ay, By, Ao, Ba, ki, ko) to satisfy pz(2) = a. To compute the mem-
bership function p;, we intend to compute the left and right shape function
of ju. Tt is equivalent to finding ZX and ZU of the a-cuts of Z. Since Z~ is
the minimum of Z(cy,...,c¢s,d1,...,ds,ch, .o cp,dy, ..., d;,Al, Bl,Ag, B,
k1, ko) and ZY is the maximum of Z(cy, ..., cs, d1, ..., ds, ¢}, ..., ¢ d,, ..., d),
Ah Bl, AQ, BQ, kl, kz), we have

51 . /
Za :mll’l{Z(Cl,...,Cs,dl,...7ds,01,.. Ct, .. dt,Al,Bl,AQ,BQ,k‘l,kQ)
~\L ~\U /
| (0) <v< (v)a,wherev:cli,...,cm-,dli,...,dmi,clj,...,cnj,
/ ..
1]7 vy dm]? a’ij7 bijveijv Sija kih kj27 for all Zv]} (38)

and



Solving fuzzy multiobjective linear bilevel programming problems ... 13

~U / /g U
Za :maX{Z(cl,...,cs,dl,...,ds,cl,...,ct, 1,...,dt,Al,Bl,A2,B2,kJ1,k2)

/

~L ~U _ /
| o <wv <7T,,where V= Clise ey Cniy iy oo s Ainiy €y o ooy Gy

/1j7 ) d;nja Qg bij7eij7 Sigs kila k]'Qa for all Z?J} (39)

They can equivalently be rewritten as two problems below:

min(cix + dyy, ..., csx + dsy)T,
rzeX
~ s.t. Alx + Bly S k’17

Zk = min
Y @@L <o < @Y, where min(cjz + dy, ..., cx + dy)7,
YT Ol e dij» o dmi yey
s ot
aé b,]e:;] sij,]kil,kj;,l]for all i, 5. s.t. Asx + Byy < ko,
(40)
and
i d +dsy)”
min(cix + dry, ..., csx + dsy)*,
reX
ZU B s.t. Al.’[ + Bly S k‘l,
a T max : / ! / 1 N\NT
DL <v< @Y, where min(ciz + dyy, ..., cx + dyy)",
v = cli,,./,cn/i,dli“(.j;,d,ﬁ”-, yey
A o
alj bij,e;], si]{kil, lcj;]for all i, 5. s.t. Asx + Boy < ks.
(41)

We can use the weighting method for the problem to find the compromise
solutions of problem (40). Hence, we can rewrite problem (40) as follows:

S

S
gg(l 2 w;(¢;.z) + z; w;(d;.y),
= i=

s.t. Al.’E + Bly S kl,

S
Zwizl,wizO,forizl,...,s,

=L i=1

Z, = B Jmax oy p
®E <v<®Y where . I, 1
"/:aCuv-','wn::vdm-',"dmiv min ’wl(cll‘) + E :wi(di'y)’
Cljr an’dlj""’dm” er i—1 i—1

Aigs bijreij.v Sijo kil,kjg,' for all 4, j.

s.t. Asx + Boy < ko,

t
S Ll 0, for i< L
=1

(42)
Since model (42) finds the minimum of all minimum objective values, we
should consider the objective function of leader in the best case, that is, we
set ¢; and d; to their lower bound, in other words, ()% and (d;)E, for each
i, respectively. Therefore, we can rewrite problem (42) as follows:
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TL
7. = max
« HL < v < ®HY, wh
@ £v < @) where ,
v=cl Sl
aij iy eijsijs ki1 kja, for all i, ;.

Notation 1. Assume that A =
ponents. Then (A)L

[e3

= [(@ij) &lmxn and (4)

Abbasi Molai
min

IGXZwl cZ —&—Zwl af

s.t. All‘ + By < k‘l,

Zwizl,wifoori:l,...,s
i=1

min
yey

t t
w(ch.x) + ) wildiy),
i=1 i
s.t. A2$ + Bgy S kQ,

ngzl,wg >0, fori=1,.

i=1

(43)

[@ij]mxn is a fuzzy matrix with fuzzy com-
U _

a [(&ij)g}mxw

To obtain the minimum objective value, we should consider the values

of Ay, By, Az, Ba, ki, and ks in (A1)Y, (By)

g’ (AQ)EX]’ (BQ)la]a (12;1)57 and (];2)5’

respectively, because we can obtain the largest feasible solution set, in this
case. Hence, the least value is found for the objective function. To this end,

problem (43) is converted to the

—L
Z, = mln
L
(v)a <wv< (v)m,whe'r‘c
o ’
v= Fl] ILJ dl] dm,j"
for all j.

following problem.

Zwl cl —&—Zwl
(Al) z+ (B1)Y yé(kl)av

Zwizl,wi207fori:1,...7s,
min

i—1
wc:v—i—gwd’
yey

i= 1
s.t.
t

min
zeX

s.t.

(Ag)Jz + (32) y < (ka)k,

Zw;:l,w;ZO,f()ri:l,...7
i=1

(44)

With regard to Theorem 2, we can write the inner problem as follows:
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min Z wi((Ei)g.x) + Z wz((dl)éy)’

st. (A)Yz+ (B1){y < (k)%

[e'2)
S
Zwi =1,w; >0, fori=1,...,s,
—L =1
Z . = min = Pt
“ @@L <v<®Y, ng(d}y) - ((k2)§ - (A2)gff)T~U
where v =ch., ..., o =1
d’lj ..... d;”j, for all j. t
(B)) > wid,
i=1

i=1

t
(BT u > ) wid;,

i=1
()L <d; < (d)f, foralli=1,...,t,

15

s t
Zwizl,ngzl,wi,w;ZO,for i=1,...,s, j=1,...,t,

i=1 i=1

T, Y, U > 0.

(51)

We can now remove the constraint (50) and equivalently rewrite problem

(46)—(51) as follows:
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Zo =min Y wil(@)ka) + 3 wil(@)E ), 52)
st. (A)Yz+ By < (k)E, (53)
S wl(@0ky) < ()t - (A)S0) 0 < 3 wll(@)Y-), 69
(B> Y wl (), (55)

=1

s t
Zwizl,ngzl,wi,ué >0,for i=1,...,s j=1,...,t,
i=1 i=1

T,Yy,u > o. (56)

t
Let U= {u>o|((B)Y) u> Z w}.(d)Y}. Assume that the vertex points

=1
of U are denoted by the set as UV = {ul,...,u"}. Hence, we should solve at
most 7 linear programming problems as follows:

LP(): Zy g =min - wi(@)h) + 3 wil(d)ku), 657)
st (e -+ (Bl < (), 53)

Do wil(di)gy) < (k) — (Ap)da) " <Y wi(d)d ),
i=1 ]

i=1
(59)
s t
Zwi = 1,211); =1, w;,w; > 0,
i=1 i=1
for i=1,...,8, =1,...,t, x,y > o, (60)
where k = 1,...,7. Solving 7 linear programming problems LP(u*), we can

find the optimal solution of the problem for each v € [0, 1] as it was mentioned
in Subsection 2.3. Finding the optimal values of variables x and y for each
a € [0,1], we can estimate values (¢)L.z + (d;)L.y for each o € [0,1] and
i=1,...,s. Hence, we can obtain ZL.

We now focus on obtaining the ZaU To do this, the weighting method is

applied to the problem. Thus, problem (41) can be rewritten as follows:
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S

S
i i(ci- i(diy),
iy 3 wfecn) + S

s.t. Ajx + By < k1,

S
Zwizl,wifoori:l,...,s,

=1
Za = Umax t t
(D)7 < v < (D)5 ,where . 1/ 0 o
U/=a611:v~','vcn;’d1w","dmz‘» min w;(¢;.x) + E :wz(dzy)’
Clj""’cnj’dlj """ D> yey i=1 =1

J
aijibijseijssijski1s kja, for all 4, ;.

s.t. Asx + Bay < ko,
t
Zw;:ng >0,fori=1,...,t.

i=1

(61)
Since model (61) finds the maximum of all minimum objective values, we
should consider the objective function of leader in the worst case, that is,
we set ¢; and d; to their upper bound, in other words, (&)Y and (d;)V,
respectively.

S

. ((=\U . I\U
gg;(l 2 wi((Ci)g-T) + ; w;((di)g ),

s.t. A1$ + Bly S kl,

S
Zwi:LwizO,fori:l,...,s,

=1
Z, = max t t
(ﬁ)é <wv < ('D)g, where . 1/ ’ /
v el el min » w;(¢.x) + g w;(d.y),
@i bijs€ijs i ki1 kjo, for all i, j. yey P P

s.t. Asx + Boy < ko,

t
Zw;:Lw;ZO,fori:l,...,t.
i=1

(62)
To obtain an upper bound (or a maximum) for the minimum objective value,
we should consider the values of components of the matrices Ay, By, Az, Ba, k1,
and ko in (A))E (B1)L, (A9)E, (Bo)E, (k1)Y, and (k2)Y, respectively, because
we can find the smallest feasible region, in this case. Hence, the upper bound
is obtained for the objective function. Doing this work, problem (19) is con-
verted to the following problem.
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max
»k <w< ('L'))g,w/herc

N N T

for all j.

’
d?nj ’

Abbasi Molai

gél)r(lsz cZ +sz ((dy)
s.t. (Al) a4 (By)k .yg(kl)a

Zwizl,wizo,forizl,...,s,

i=1
d/
Lrél}r}l lw c x —|—Zw
s.t. (Ay)E.x+ (Bz)a. < (ko)¥
t
Zw;:ng >0, fori=1,...,t
i=1

(63)

We apply Theorem 2 for problem (3) and rewrite the problem as follows:

TU
Z, = max
M§ <v< @,
where v = c’l ...... cnj,
d/lj ..,d/mJ for all j.
Let U = {u > o | (B

mlng w; ( cl

—|—sz

St (Al) x—l—(Bl) y<(k‘1)

u>Zw

points of set U are denoted by a set UV = {u!,

Zw (di.y) — ((k2)Y — (A)E )T u =0,
((B u>Zw i,
sz—l Zw =1,
’U)l,’u}jZO,fO’l“Z—l,...,S,j:1,...,t,

T,Y,u > o.

(64)
)7}, Suppose that the vertex

u""}. Hence, we should

solve at most 7’ linear programming problems as follows:
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L) Z e =min D wi@).2) + 3wl () ), (65)
s.t. (Al)glﬁ + (Bl)éy < (];1)g7 (66)

Zwé(dé)é-y < ((k2)d — (Az)g.a) T < Zwé(d’i)g-y, (67)

s t
Zwizl,ngzl,wi,wQ >0,fori=1,...,8, =1,...,t,

i=1 i=1

T,y > o, (68)
where k = 1,...,7'. Finding the optimal values of variables x and y for each
o € [0,1], we can estimate values (¢;)J.2 + (d;){.y for each o € [0,1] and
i =1,...,s. Hence, we can obtain Z{. Having ZL and ZY, we can easily

compute the compromise vector Z. We will illustrate the process of obtaining
ZE ZU and Z by a numerical example, in Section 5.

Remark 1. As it was considered the formulation of FMOLBP in Subsection
3.1 and the solution procedure for problem (29)-(33) in Subsection 3.2, the
fuzzy numbers can be arbitrary according to Definition 1(a) and there is
no restriction on the fuzzy number type. The solution procedure does not
depend on the form or type of fuzzy numbers.

In the next section, we design an efficient algorithm to solve the problem
of FMOLBP using the points in this section.

4 An algorithm for resolution of the problem of
FMOLBP as (29)—(33)

An efficient algorithm is designed to solve problem (29)—(33). This algorithm
produces the fuzzy compromise objective values of the problem as fuzzy com-
promise objective values in the leader and follower and fuzzy optimal weighted
objective value. The step-by-step algorithm is as follows:

Step 1. Determine the weight vectors W = (wq,...,ws) and W' =

s t

(wy,...,w},) such that Zwi =1, Zw: = 1, and w; > 0,wj > 0, for
i=1 i=1

i=1,...,5 j=1,...,t

Step 2. Determine the fuzzy parameters v = {(v,us(v)) | v € S(0)} of

problem (29)—(33), where ¥ is one of the parameters ¢y, . . ., éni, 6’1j, cel dlj,
d‘li,...,d,yi, dyjyooydh, i = 1,8 = L.t dy, i =1,...,pj =

L...on, by, i =1,...,p,5 =1,....m, &;,1=1,...,q,5 = 1,...,n, 3,
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i=1,...,¢,j=1,...,m, ki1, kjo, i=1,...,p,j = 1,...,¢, and S(9) is the
support of v.
Step 3. Create a-cuts of the fuzzy parameters ¢ as follows:

(0)a = [(0)5, (0)q] = [min{v € S(9) | ps(v) > a},
max{v € $(9) | us(v) > a}l.

Step 4. Create the following system:

t

(B2))"w > wi(d)y,
i=1

u > o.

Step 5. Select some discrete points for a from [0,1] as oy = 0.1 x ¢ for
t=0,1,...,10 or oy = 0.25 x t for t =0, 1,2, 3,4. The selection depends on
the decision-maker or the required accuracy (it can be selected one of them
or another partition from [0, 1] for choosing the values of a ).

Step 6. Compute the vertex points of the system of Step 4 for values «; of
Step 5. Denote the vertex points by U;, = {uber .. um}, If the system
of Step 4 is empty for each « € [0, 1], then problem (29)—(33) has no com-
promise solutions. The feasible solution set is empty. End.

Step 7. Create the linear programming problem (57)-(60), for Uy =
{ub .. u™*} and value ay. Solve r linear programming problems and
select the minimum objective value among them.

Step 8. Find the lower bound of a-cut of the fuzzy compromise objective
values of leader and follower or the fuzzy optimal weighted objective value
using Step 7, for values ay’s of Step 5.

Step 9. Create the following system:

Step 10. Compute the vertex points of the system of Step 9 for values oy of
Step 5. Denote the vertex points by (U”)3, = {(u)b, ..., (w/)™" ). If the
system of Step 9 is empty for each « € [0, 1], then problem (29)—(33) has no
compromise solutions. The feasible solution set is empty. End.

Step 11. Create the linear programming (65)—(68), for (U")3, = {(u/)", ...,
(o )T/’O‘f} and value a;. Solve r’ linear programming problems and select the
maximum objective value among them.

Step 12. Find the upper bound of a-cut of the fuzzy compromise objective
values of leader and follower or the fuzzy optimal weighted objective value
using Step 11, for values «a;’s of Step 5.

Step 13. Create the fuzzy compromise objective values of leader and follower
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or the optimal weighted objective value by two Steps 8 and 12.
Step 14. End.

Some numerical examples are presented to illustrate the algorithm and
compare it with other existing approaches, in Sections 5 and 6. The compar-
ison shows the efficiency of the proposed algorithm.

5 Numerical example

In this section, we illustrate the proposed algorithm in Section 5 to solve
FMOLBP by a numerical example.

Example 1. Consider the following problem:

7 = Hél)I(l F(a; y) = (¢1.x + Jl.y, Co.T + &g.y)T,

st. Ayx+ By <k,
Hg{} f(x, y) = (&|.x + J/ly, Co.x + J’Z.y)T,
y

st Agx+ Bg.y < ];2,

Where 61 = [611] = [(1,2,3 ] = [dll] = [( 1 1 2)], *lélg] = [(2,3,5)],
dy = [dio] = [(4,5,6)], & = [cn] [(2,3, 4)] = [du] = [3,4,5)],
=l = (L) & = ] = (152335), A = e
(=3,-2,-1)\ 5 _ (b)) [ (-1,0,1) \ ; (k) _ ((5,6,7)
( (-2,-1,0) ) Br= 621> - ((1.5,2.5,3.5))’ b= (1521> - <(6 7,9) )
d —

A2 = [éll] = [(1,1,1)], BQ = [511} = [(22,34,46)], aln

Step 1. The weight vectors are w; = wy = wj = w) = 0.5.

Step 2. The fuzzy parameters o = {(v, u5(v)) | v € S(9)} of problem (29)-
(33) for this example are given above.

Step 3. The a-cuts of the fuzzy parameters of o = (vy,vs,v3) can be com-
puted the following formulas: (7). = [(9)%, (9){], where (§)% = v;+(va—v1)ax
and (0)Y = vz — (v3 — v2)a.

Step 4. The system corresponding to this step for this example is
U={u>o0](4.6—-12a)u>w(5—a)+wh(3.5—1.2a)}.

Step 5. The selected values for « are as 0, 0.1, 0.2, 0.3, 0.4, 0.5, 0.6, 0.7,
0.8, 0.9, and 1.

Step 6. The vertex points of set U! are easily obtained for each a =

_ 0.5(5—a)+0.5(3.5—1.2a)
0,0.1,...,1 as uq = 6-1.20)

. Moreover U} is singleton for each

o

Step 7. The linear programming problem (57)—(60), for U?, and the value
L

a is created and the problem related to Ea’ i is as follows:
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LP(u") Z o = min(wy (1 + @) + w2 (2 + a))x + (wi (=1 + 2a) + w2 (4 + a))y,

(-1-a) (—a+1) 5+ )
st ( (—a) ) ot ((a + 3.5)) Y= ((6 + a)> !
(W (3 + @) + wy(1.5 4+ 0.8a))y < ((5+ @) — x)uq
< (wi (5 —a) +wy(3.5 — 1.2a))y,
T,y > o.

Step 8. The lower bound of a-cut of the fuzzy compromise objective values
of leader using Step 7, for values a;’s of Step 5, is solved. Its results display
in Table 1.

Step 9. The system corresponding to this step for this example is
U={u>o0|(224+120).u>wi(5—a)+wh(3.5—1.2a)}.

Step 10. The vertex points of set (U')Y are easily obtained for each o =

&3

0,0.1,...,1 as v/, = 280=0)+05E5-1.20)  \joregyer (U7)Y

G rT.5a) Y is singleton for

each a.
Step 11. The linear programming problem (65)—(68), for (U’)Y, and the
U

value « is created, and the problem related to Emk is as follows:

LP(u") :
—=U

Z o1 = min(w;.(3 — @) + wa.(5 — 2a)).x + (w1.(2 — @) + w2.(6 — a)).y,

(
s (Gra) =+ ((sre) v=(§20m)
(w’l(3+a)+w2(1.5+0.8a)) < ((8=2a) — z).u,

< (wi(5 — a) +wh(3.5 - 1.2a))y,
T,y > o.

Step 12. The upper bound of a-cut of the fuzzy compromise objective values
of leader using Step 11, for values a;’s of Step 5, is solved. Its results display
in Table 1.

Step 13. The fuzzy compromise objective values of leader by two Steps 8
and 12 are created in Table 1. End.

Figure 1 displays the fuzzy objective values of leader using the data of Table
1. Using the data of columns 1, 2, and 3, the fuzzy objective values of follower
can be easily computed.

In the next section, the fuzzy compromise objectives of leader and follower,
for an example from [3] as a benchmark, are computed and compared with
other existing methods. It shows the efficiency of the proposed algorithm in
this paper.
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Table 1: Estimation of compromise vector Z = (21,22) using (Zl)i and (Zi)g, for
1 = 1,2, with different a-level values.

et (z*,y*) optimal | (z*,y*) optimal Zy Zs
of problem re- | of problem re-
=L —=U
lated to Z,, lated to Z,,
~ L - U ~ L - U
(), - (#).= (2), = (2), =
a « a «
N\L . _\U \L . \U
(61){1; x+ (dl) y (El)‘by :t+(<l|) Y (62){1; x+ (d2> Y (ZZ)‘Ly .’E+((12) Y
o o o o
0 | (0,1.087) (0,3.636) 1.087 7.272 1318 21.816
0.1 | (0,1.138) (0,3.362) -0.9104 6.3878 4.6658 19.8358
0.2 | (0,1.193) (0,3.115) -0.7158 5.607 5.0106 18.067
0.3 | (0,1.25) (0,2.891) -0.5 4.9147 5.375 16.4787
0.4 | (0,1.311) (0,2.687) -0.2622 1.2992 5.7684 15.0472
0.5 | (0,1.375) (0,2.5) 0 3.75 6.1875 13.75
0.6 | (0,1.443) (0,2.329) 0.2886 3.2606 6.6378 12.5766
0.7 | (0,1.516) (0,2.171) 0.6064 2.8223 7.1252 11.5063
0.8 | (0,1.593) (0,2.025) 0.9558 243 7.6464 10.53
0.9 | (0,1.676) (0,1.89) 1.3408 2.079 8.2124 9.639
1.0 | (0,1.765) (0,1.765) 1.765 1.765 8.825 8.825
#;
v, 7 z
10 2
T T 1 T T T T T T T T T [ T T T 1 I T 1 ‘ T T [
1 i ' i i 1 i i i i 1 i i i i 1 i i i i ! 1 i i
T N NS I
i i i i i i i i i i i i i i i i i i i i i i i i
L i g L e L | i L P I L o | i i i i i i L 1 i
i i i i i i i i i i i i i i i i i i i i ! i i i
i | i el i | g il i i i i i b i e i e i i
i i vl i i i i i i i i i i i i i i i i ! i i i
Vol et gt cl e
R
1 i 1 i i 1 i i 1 i i 1 I i i I | 1 i
N R S
R R [ T T A A AT IR IR A O
t 1804 t t +— t t t T + T T 1 T T T T T + 1 T
| i | i i | i i | i i | i i i i i i i i i i i i
H o i L L H L L H L L H H L L L H H - H 1 H L H
[ R T T A T A O T A T IR I I [ R T AR AT IR IR A O
i gl 4 i i i i ol i i i i i i i i 1 i i 1 ! i i i
vl e e e e e i ] e
S R N R R R R
RN & i i 1 i ] i i i i i i i | i i ' ! i i i
P I N N I S P I I N O O I O B O I B
L]
2 1 0 1 2 3 4 5 6 7 9 10 11 12 13 14 5 16 17 18 19 20 21 22

Figure 1: Membership function of compromise vector Z = (Zl, ZQ),
are computed by ((Zl)i , (ZQZ) and ((Zg)i , (ZQ)Z), respectively.

where Z; and Zo
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6 Comparison with other existing methods

In this section, we present an example from [3, 4] as a benchmark to show the
efficiency of the proposed method in this paper with the existing methods.

Example 2. Consider the following problem:

fn( )= (z1+ 3xo + 21’3 + 3x4)
min | fio(2) = (221 + 922 + 33 + 5x4)
T1,T2 ~

fiz(x) = (321 + 9o + 93 + 24)

. (for(x) = (6a1 + 3za + 223 + 23:4))
s.t. min | °
<f22( ) = (521 + 922 — 93 + 614)

st 3wy — xo + x5+ 314 < 48,
Q.Tl + 21.132 + él‘g — 21‘4 < 3~5,

Z3,T4

X +§x2 —x3+ x4 < 3~0,

T1,T2,T3,T4 2 0.

The fuzzy numbers in [3, 4] are assumed to be triangular fuzzy numbers and

glven as follows: } } 3 )

2 = (0, 2,3), 3 = (2,3,4),4 = (3,4,5),5 = (4,5,6),6 = (5,6,7), 8 =

(6,8,10),9 = (8,97 10), 30 = (28, 30, 32), 35 = (33, 35,37), and 48 = (45, 48, 49).
L U

The problems related to Ea and Ea are as follows:

LP(u") : Eik :min%(l + (2a)+ (24 )z + %((2 +a)+ (84 a)+ (8 + a))xs

+ %((204) +24+a)+(8+a))xs+ %((2+0z) +(4+a)+1)zy,

s.t. 0.5((2a) + (-8 — a))xz + 0.5((2a) + (5 4 «))zy
< ((45 +3a) — (4 — a)z; + z2)ul
+((83+2a) — (3~ @)ay — (5 — a)za)us
+ (=32 +20) + 21 — (—20)z)ub
<05(B—a)+ (=8 —a))xs +0.5((3 —a) + (7 — a))z4,
T1,22,23,%4 2> 0,
where u*’s are the vertex points of the set
U={u= (’LLl,UQ,U3) >o|lur+@B—a)ug+us > —25—a,(4—a)u; +
(—2a)us —uz > 5— a} and
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N 1
LP(u"): Z, ; =min g(l +B-a)+(d—a)n

n %((4 — @)+ (10 — @) + (10 — a))z2

+ %((3 —a)+ (4 —a)+ (10— a))rs
£ 3= a) +(6-a)+ )z,

s.t. 0.5((=10 + 3a)zs + (5 + 3c)x4)
< ((49 — @) — (2 + @)y + 22)uf
+ ((37 — 20) — 20y — (3 + a)x)ub
+ ((—28 —2a) + 1 + (3 — a)x2)
<0.5((=5 — 2a)x3 + (10 — 20)z4),

T1,T2,T3,T4 Z 07

where u*’s are the vertex points of the following set:

U={u=(up,ug,u3) >o|u + 2a)us +us > —-25—a,(2+a)u; + (-3+
a)us —uz > 5— al.

In the above models, o € [0,1], w; = wy = w3 = 1, and w} = wh = 0.5. The
compromise valuesjzn, f12~ , flg, f2~1, and fgg are computed using the values
of (fin)k, (f1)Y, (fr2)h, (f12)Y, (fi)h, (F19)Y, (fa1)k, (f21)T, (fa2)&, (f22)T
and z} obtained from solving two models LP(u¥). The optimal solutions
of problems related to ZL and ZU for different values a are presented in
Table 2. The values of leader and follower objectives for different values «
are showed in Tables 3 and 4, respectively.

Table 2: Optimal solutions of problems related to §£ and ng for different values a.

o z* optimal of prob- | z* optimal of prob-
lem related to Z- lem related to ZV

0 (11.25,0,0,0) (24.5,0,0,0)

0.25 | (12.2,0,0,0) (21.66667,0,0,0)

0.5 (13.28571,0,0,0) (19.4,0,0,0)

0.75 | (14.53846,0,0,0) (17.54545,0,0,0)

1 (16,0,0,0) (16,0,0,0)

A comparison among the proposed method and the methods in [3, 4] is
presented in Table 5.

As it is shown in Table 5, the results obtained from the proposed method
in terms of fuzzy numbers are more accurate than methods of finding a so-
lution with the highest membership degree. In the proposed method, the
decision-maker can consider all of the solutions in all the membership de-
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Table 3: Values of leader objectives for different values a.
o Ji1 J12 J13
~ L ~ U - L ~ U - L ~ U
(fu) (fn) (fm) (fm) (f13) (f13)
0 11.25 24.5 0 73.5 22.5 98
0.25 12.2 21.66667 6.1 59.58334 27.45 81.25001
0.5 | 13.28571 19.4 13.28571 48.5 33.21428 67.9
0.75 | 14.53846 | 17.54545 | 21.80769 | 39.47726 | 39.98077 | 57.02271
1 16 16 32 32 48 48
Table 4: Values of follower objectives for different values a.
a f21 f22
~ L - U - L - U
(f21) (f21) (f22) (f22)
0 56.25 171.5 45 147
0.25 64.05 146.25 51.85 124.5834
0.5 | 73.07141 126.1 59.7857 106.7
0.75 | 83.59615 | 109.6591 | 69.05769 | 92.11361
1 96 96 80 80
! A f
08 i\ 08 . d \ 08 0 v
= 06 [\ . 06 _," \ ) 06
f]] 04 d \ fl‘l _'0 A f] ,P !
02 [ B . |f \ |
S o4 3 04 \
S 0 10 T

Figure 2: Fuzzy compromise objective values of leaders by the proposed approach

Table 5: Comparison among the proposed method and two other methods.

The method of The method of The proposed method
Baky Eid, and El Pramanik and Dey
Sayed, in [3] in [4]
f11=29 i =1 f11 =37 11 = 0.902 f11 in Figure 2
f12 =70.9483 | 1o =0917 |  f12=90 | 1o =0.815 f12 in Figure 2
fi13 =88.2743 | 13 =0.821 | f13 = 108.25 | p13 = 0.692 f13 in Figure 2
f21 = 80.912 H21 = 0.527 f21 = 78.25 H21 = 0.496 fgl in Figure 3
for =111.27 | poz =081 | fop =105.5 | poe = 0.795 fo2 in Figure 3
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Figure 3: Fuzzy compromise objective values of followers by the proposed approach

grees. Moreover, the method of Pramanik and Dey in [4] did not follow the
basic concepts of bilevel programming. Also, the obtained compromise solu-
tions improve the compromise solutions in [3] for degrees 1, 0.917, 0.821, and
0.81, considerably. Moreover, the obtained compromise solution covers the
compromise solution in [3] for degree 0.578.

7 Conclusion

This paper showed how Zadeh’s extension principle can be efficiently applied
to solve the FMOLBP problem. Using the structure of bilevel programming
and concept of extension principle, two crisp multiobjective linear three-level
programming problems were designed to compute the lower and upper bound
of the a-level of the compromise objective value. Due to the strongly NP-
hardness and high computational complexity of the problem, there is no
efficient algorithm to solve it. The developed methods cannot completely
solve the problem. To overcome the deficiencies, a pair of crisp multiobjec-
tive linear three-level programming problems was proposed to construct the
compromise fuzzy objective functions of leader and follower. The main ad-
vantages of this method are access to fuzzy compromise objectives of leader
and follower with less computational complexity with respect to approaches
based on the rejection of solution and resolve model successively until find-
ing a satisfactory decision or based on FGP. The proposed method is based
on the weighting method, dual theory, and vertex enumeration approaches
that preserve the linearity of the model. A comparison among the proposed
method and the methods of Pramanik and Dey [4] and Baky Eid, and El
Sayed, [3] showed the efficiency of our method.
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Abstract

We find a solution of an unknown time-dependent diffusivity a(¢) in a lin-
ear inverse parabolic problem by a modified genetic algorithm. At first,
it is shown that under certain conditions of data, there exists at least
one solution for unknown a(t) in (a(t),T(z,t)), which is a solution to the
corresponding problem. Then, an optimal estimation for unknown a(t) is
found by applying the least-squares method and a modified genetic algo-
rithm. Results show that an excellent estimation can be obtained by the
implementation of a modified real-valued genetic algorithm within an Intel
Pentium (R) dual-core CPU with a clock speed of 2.4 GHz.
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1 Introduction

This article considers helium diffusion kinetics, which is important for materi-
als in which helium measurements are made, particularly for thermochronol-
ogy (see [2, 4, 3]). Solutions of an inverse problem for the helium production-
diffusion equation are explored in this research article. This solution is a
time-temperature path derived from apatite fission-track length distribution
to characterize the response of apatite helium ages to thermal histories in-
volving partial retention. Mathematically, the helium production-diffusion
equation without any source of radiogenic production in a rectangle domain
Q={(r,y):0< 2 <1, 0<y<1} can be written as (see [2, 4, 3])

0G5 @wen>0 (1
@y,) fz,y), (z,y) € Q, (1b)
7(0,y,t) = go(y, ) 0<y<1,t>0, (Lc)
T(1,y,t) = g1(y, 0<y<1,t>0, (1d)

aT(x()t)*h( t), 0<z<1,t>0 (Le)
ay — g = = 4, LY,
%(xﬂlvt):hl(xvt)7 OSISLtZQ (1f)

where f(z,y), go(y,t), 91(y,t), ho(x,t), and hy(z,t) are known functions and
a(t) is the time-dependent diffusivity and should be determined in this inverse
problem.

Here the special case hg = hy = 0 is considered, that is,

GG, @penis0 @)
@y7) f,y), (z,y) € Q, (2b)
T(0,y,t) = go(y 1), 0<y<1,t>0, (2¢)
T(1,y,t) = 91(y, 1), 0<y<1,t>0, (2d)

aT(:L‘Ot)Z (xlt) 0, 0<z<1,t>0 (2e)
dy -T o=

together with an overspecified condition for fixed points zg,yo € (0,1), as
Cannon considered in [7, p. 191],

a0 S orort) =plt) (120, )

Problem (1) in one-dimensional case arises from the heat conduction in a ma-
terial that is eroded or damaged. This erosion can be caused, for example,
by radioactive. Duo to the erosion, thermal characteristics of the material
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including its heat capacity, diffusivity, and conductivity change based on
the level of the erosion. These characteristics can be related to time, where
a(t) is the thermal diffusivity, which is the ratio between the thermal con-
ductivity and the heat capacity. Lesnic [14] investigated an inverse problem
for determining the temperature and the time-dependent thermal diffusivity
from various additional nonlocal information (see also [7, Chapter 13]). It
should be remarked that the inverse problem (1) with a(¢) = 1 has been
investigated by several authors; see, for example, [5, 20, 8, 22, 23, 9] and for
a two-dimensional case [21]. Since solving inverse diffusivity problems using
evolutionary algorithms has not been investigated yet, the solution to these
problems using a modified genetic algorithm is considered in this article in
the hope that this effort triggers other authors’ motivation to examine new
artificial intelligence techniques.

2 General solution in term of Green’s functions

For Q = (0,1) x (0,1) and Q = [0,1] x [0, 1], take

S1={x=(z,y):x€{0,1}, 0 <y <1},
Sy={x=(z,y):y€{0,1},0<z <1}.

Then 092 = S7 U Ss. Consider the two-dimensional heat conduction problem
with nonhomogeneous boundary conditions

%—f(x,t) = V2T (x,1), xeQ, t>0, (4a)
T(Xa 0) - f(X), X € ﬁa (4b)
T(x,t) = g(x,1), x € 51,t>0, (4c)

Z—T(x,t) = h(x,1), x €8, t>0, (4d)
Y

where x = (z,y) and

g(X,t): 90(y7t)7 X6517I:O7 h(X7t): ho(l’,t), X6525y207
9a1(y,t), x€8,x=1, hi(z,t), x€ Sy,y=1.

Here go, g1, ho, h1, and f are known functions. It is known that (4) possesses
a unique solution provided the given initial and boundary data are continuous
functions; see, for example, [7, 10, 19]. The aim of this section is to find
a representation of the solution of (4). To this end, as in [7], define, for
reR, t>0,
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2 o

), O(x,t) = Z K(x +2m,t),

m=—0o0

1
exp( ——
VAt P ( 4t

K(z,t) =

and define the function ®(x,t) = K(x,t)K(y,t) for x = (z,y) € R%, t > 0 by

Al,exp<7HXH2)
Art at )’

It is well known from [12, Chapter 7], that

D(x,t) =

Toot) = e f= | §x—E0fE)E (B 150, (5)

where T'(x,t) is a solution for a pure initial value problem in the equation

or

(43 _ 2
5 (x,t) = V*T(x,t),

for x € R? and t > 0, provided that the function f(x) is bounded and also
(piecewise) continuous in R%2. Now, we extend T'(x,t) continuously to €,
and consider the following heat conduction problem in Q with homogeneous
boundary conditions:

%%&w:vﬁhwy xeQ t>0, (6a)
T'(x,0) = f(x), x€Q, (6b)
T(x,t) =0, x €8, t>0, (6¢)
a—T(x,t) =0, x €82, t>0. (6d)

To solve problem (6), one can first extend f(x) to [—1, 1] x [—1,1] such that
f is odd in  and even in y. Then we extend f periodically to R? by

flx+2m,y+2n) = f(x,y), (n,m € Z).

If we define, for x,£ € R, ¢t > 0,
@i(w7§7t) = 9(‘%' - £at) + 9(33 + §7t)7
then we can obtain from (5) for T'(x,t) that
T6ct) = [ O (w6007 () (€ e (7)

Now, define G by
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G(z,y,t:6,m) = O (y,n, )0 (2, &, ). (8)

Since O(z,t) is an even function with respect to the variable z for all values
of t > 0, it is easy to observe for every &, n,t that

G(z,y,t:§,m) =0, (z,y) € S1,

0
%g(%yaﬁfaﬁ) = 07 (-T,y) € SQ'

So T'(x,t), defined by (7), is, in fact, the solution of (6). This means that
the function G, defined by (8), is the Green function for problem (4), so that
the solution of (4) can be written (see [19, Chapter 6] or [13, Chapter 7]) by

T(x,t) = /Q G(x, t:€) f(€)de

t 89 .
n / dr /S ot = €)a(E. ) (9)

/ ar /S — TE(E, ), (10)

where x = (z,y), £ = (§,n), € € S1 in (9), and &€ € S5 in (10); and (9/0n;),
in (9), denotes the directional derivative on S;. Therefore, one can write the
solution T'(z,y,t) of (4) in the following form:

T(x,y,t /Q (z,y,t:&,n) f(§,n)dEdn

2/ go(n (x,t —7)OF (y,m,t — 7)dndr
Q
+2/ g1(n —1,t—7)0%(y,n,t — 7)dndr
Q
=2 [ haln. )00yt = )0 (o€, — )

— 2/ hi(n, )0y — 1,t — 7)O~ (x,&,t — 7)d&dr.
Q

Assuming that a(t) is given, one should note that under some suitable
hypotheses on the initial and boundary conditions, the existence of a unique
solution to (6) can be proved.

Theorem 1. Let 7 > 0, Q = (0,1) and f € L?*(Q). Suppose also that
a € L*((0,7)) and a(t) > 0, for almost every t € (0,7). Then there exists a
unique function u of (6) satisfying

TelL? ((O,T);H&(Q)) nc ([077'];L2(Q))
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and
oT

ot
where H}(Q) and H; () are the usual Sobolev spaces.

€ L* ((0,7); Hy '(9))

Proof. The proof of Theorem 1 follows from [16, Theorem 7.1] (see also [1,
15, 17, 18]). m

Remark 1. If a is given and the assumptions of Theorem 1 hold, then one
can obtain a unique solution T' = T'(z,y, t; a) of (6). Hence some consistency
conditions, in boundary, should hold between a and w in (3). Consequently,
the coefficient a is uniquely determined.

Remark 2. One should note that Theorem 1 improves [3, Lemma 2.1].

3 Utilizing an appropriate transformation

Turn back to the main problem (2), in which u(z,y,t) and a(t) are unknown.
Denote by F the family of all continuous functions a : R — R such that
a(t) > 0, for all t € R. For a € F, let (see [7])

s=alt) = /0 a(t)dr (t >0).

Then «a(0) = 0 and &/(t) = a(t) > 0, and thus s = «(t) is a nonnegative
invertible function with inverse t = 5(s). By plugging
v(z,y,s) = u(z,y, B(s)),
¢0(y,5) = 90(y,8(5)),  ¢1(y,5) = g1(y, B(5)),
b(s) = a(B(s)), a(s) =p(B(s)),

problem (2) is rephrased in the following form:

Vg = Vg + Vyy, (z,y) €Q, s >0, (11a)
v(2,9,0) = f(z,9), (z,y) € Q, (11b)
v(0,y,8) = ¢o(y, s), 0<y<1,s>0, (11¢)
v(l,y,s) = o1y, s), 0<y<1,s>0, (11d)

vy(2,0,8) = vy(x,1,s) =0, 0<z<1,s8>0. (11e)

In this setting, the over-specified condition (3) implies that

b(s)v2(0,90,5) = q(s) (s >0).

By [7, Chapter 13], the solution of (11) is represented as follows:
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G / FEmG (.. 5:€ m)dédn
- 2/0/0 %(x, s — Q)0 (y,m, s — )¢o(n, )dndC (12)
s rl 89
" 2/0/0 55 (&= L5 = Q0T (y.n,s = () (n, Q)dndC.
Applying the change of the variable ¢ = a(7) in (12), one obtains
u@y,?) / F(&mG(x,y, alt); € m)dEdn
_2 /O /0 2 (2. a(t) ~ alr)O* (v.n.a(t) - a(r)ao(rn. 7)dna()dr

+2 /0/0 g1(n, r)%(m —1a(t) —a(r)0T (y,n, a(t) — a(r))((i;y:)(r)dr.

For the sake of simplicity, from now on, let

/a—/ )¢ = a(t) — alr).

Using (13) and calculating u,(z,y,t), one writes ug(z,y,t) = J1 + Jo + Js,
where

Ji =/f(f,n)ﬁg(w,y,a(t);&n)dé“dn,

:*2// 8302 /T y,m, /:a)go(mT)dna(T)dT,
J3 —2// 52 7/t )@J”(y,n,/: a)g1(n, 7)dna(r)dr.

It is known that 6;(z,t) = 0., (x,t) (see [7]), so

gig(x,/:a)z gf(x,/:a):—a(lﬂii_@(m,/:a).

Since go(y,0) = ¢g1(y,0) = 0 and 6(x,0) = 0 for = # 0 (see [7]), integration
by parts yields that
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=7 / e / 6" (. [ " a)go(n, )dmdr
=-2 // / “(y,m, /: a)go(n,T)}dndﬂ
J3 :2/0/0 0z — 1,/T a);i{@*(y,n,/: a)gl(n,f)}dndf-

Now by applying the over-specified condition (3), we have

L) /f 5 T/ any07a(t);§an)d€dna

—2// xoy/ (Yo, m, /Tta)go(nﬁ)}dndf (14)
+2/0/0 9(330_1,/T a)i[@+(y0,n,/:a)gl(n,r)}dndr.

Thus one obtains the following result.

Theorem 2. Suppose that the function f(x,y) is piecewise continuous on €,
that go(y,t), g1(y,t), (0/9t)go(y,t), and (0/0t)g:1(y,t) are continuous func-
tions for 0 <y < 1, ¢t > 0, and that go(y,0) = g1(y,0) = 0 for all y [or just
y = yo|. Then problem (2) possesses a unique solution (u,a) if and only if
the integral equation (14) has a unique solution a € F.

4 Uniqueness and existence of solution for a certain
problem

Now, consider the problem

2 2
%—f = a(t)(g% + %), (z,y) € Q, t >0, (15a)
T'(z,y,0) = (z,y) € Q, (15b)
T(0,y,t) = 0<y<1,t>0, (15¢)
T(1,y,t) = ( t), 0<y<1,t>0, (15d)
oT
—(z,0,t) = (m, 1,t) =0, 0<z<1,t>0, (15e)

Ay
and the overspecified condition

o0 20,0.0)=pt), (12 0)

The solution of (15) is as follows:
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t t
LU y, +2// 77; 1;/ a)@+(y>77;/ a)dﬁa(T)dT~

The integral equation (14) becomes

%_2// / @+on/t)( )| dndr

—2// / —a 9j9+9+97}dnd7
Moreover,

p'(t)a(t) —p(t)a'(t) “ i -
L —2a(t) /0 d
< [or, [ a[-ameram)+ o7 G

o [ 0)[-atr)0s ot 7) + 07 X 3, )]

(16)

Remark 3. Since ©1(0,7,-) = 20(n,-) and ©;(0,7,-) = 20;(n,-), equation
(16) can be rephrased in the following forms:

t) = p(2t){/0t 9(—1,/: a) /01[997 - a(T)t‘)tg]dndT}l
_ p(Q’f){/Ote(—L/: a)/ol[egT+a(7)emg]dndf}_l-

Lemma 1. If g = g(¢), then one can write (16) in the following form:

p = p(;){AtG(I,/: a)g'(T)dT}_l. (17)

Proof. If g = g(t), then

o 0,4) / / QI;T (T)g(f)[ezu,/r a)—Hl.(O,/:a)}}dT
:2/0 o(— / ().

Corollary 1. Under the assumption that g = g(¢) is continuously differen-
tiable and that g(0) = 0, problem (15) possesses a unique solution (u,a) if
and only if the nonlinear integral equation (17) possesses a unique positive
solution a(t) that is continuous for 0 <t < 7.
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Definition 1. Suppose that g = ¢(¢) is continuously differentiable and that
g(0) = 0. For a positive continuous function a(t), that is, a € F, define

(La)(t) = ”(2“{/;9(1,/: a)g'(T)dT}l.

Therefore, a is a solution of (17) if and only if a is a fixed point of the
operator L, that is, La = a. In the rest of this section, it is proved that under
certain conditions, £ possesses a fixed point.

For a function h defined on [0, 7], let
|l = sup{|h(s)|: 0 < s < t}.

For a positive constant ¢, if § < a(t) and § < b(t), then, using the mean value
theorem, one obtains

-2

ca)e) - (enol < 2| 61,60 - ) ryar]

[ o] [ ats) s/

< '”;)"/Ot 0:(1,5(t — 7))o/ ()|

X

10¢]lella — ollet[g (2],
where f:a <~ < f: b.
Corollary 2. Suppose for some r € (0,1) that

W(/Ot 6,(L5(t— g (dr| [l <r  (te.T). (18)
Then the mapping a — La is a contraction.

The main result of this section will be obtained by using (17) and Corol-
laries 1 and 2.

Theorem 3. Suppose that p(¢) and g = g(t) are continuously differentiable,
that ¢g(0) = 0, and that, for some r € (0,1), (18) holds. Then (15) possesses
a unique solution (T, a).

5 Discretization of the problem

In this section, the following linear inverse parabolic problem is considered:
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2 2

86—7;(33715): (t)(g;; 371;), 0<z,y<l1,0<t<ty, (19a)
T(z,y,0) = f(z,y), O0<z,y<l, (19b)
T(0,y,t) = go(y, 1),  0<y<1,0<t<tw, (19¢)
T(l,y,t)=g(yt), 0<y<L0<t<ty, (19d)
T(x,0,t) = ho(z,t), 0<z<1,0<t<tyy, (19e)
T(x,1,t) = hy(z, 1), 0<2<1,0<t<ty, (19f)

with the overspecified conditions for the fixed points zg,yo € (0, 1),

T(an y07t) = S(t)7 0 <t< tMa (lgg)

where f(x,v), go(y,1), 91(y,t), ho(z,t), h1(z,t), and ¢(t) are known functions
while a(t) and T'(x,y,t) are unknown in this inverse problem.

Now we can solve problem (19) in the least-square method. Also, we can
consider the amount of difference between calculated values of the problem at
the location of sensor and measured temperatures, which come from sensor as
the cost function. When the cost function approaches to zero, the estimated
value for a(t) approaches to exact a(t). Let

m

F(G) =) (T; - ;)% (20)

j=1

where T}, j = 1,2,3,...,m, are calculated by solving the direct heat problem
To do this, consider a prior guess for a(t). Also s; = s(t;), j = 1,2,3,.

are measured temperatures. Here, when (20) reaches its minimum, the est1—
mated value for a(t) is optimal.

Remark 4. In this article, we use an explicit finite difference approximation
to discretize problem (19) as follows:

T js+1 = kas(rmTi—1,js —2rmTi,j,s + mTi+ 1,5, + 12T j_1,s — 2roT4, 4, s
+roTi,j+1,8) +T; s,
1=1,...,N—-1,4j=1,.... N—-1, S=0,...,N—1,
ﬂ7j70:f(ih,jk), i=1,...,.N—-1,57=1,...,N—1,

To.j,s =90(jk,sw), j=1,...,N—1,s=0,..., ,
Tijs =g1(jk,sw), j=1,...,N—-1,s=0,...,
Ti0,s =ho(7 )

Ty s =h1(i )

)

N-1

N -1,
, i=1,...,N—1,s=0,...,N—1
, i=1,...,N—1,s=0,...,N—1

) )

where x = ih, y = jk, and t = sw.
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6 Genetic algorithm

The genetic algorithm was introduced by Holland [11] and has been used
to solve a wide range of problems. This algorithm is a searching method
that has been inspired by Darwinian principles of biological evolution. This
algorithm utilizes an initial stochastic set of candidate solutions as an initial
population. Each individual of this set is a numeric vector that estimates a
possible solution to the problem. Then, genetic operators such as Mutation
and Recombination are successively applied to initial populations in order to
simulate a biological evolution. These operators push all populations toward
optimal solutions to the problems. After a predefined number of iterations
or termination conditions, the best individual in the population is considered
as an optimal solution to the problem.

In the classic genetic algorithms, the vectors are a binary string and
present a possible solution to the problem. Indeed there are many prob-
lems in which a real-valued vector is needed as an optimal solution. In this
article, a real-valued genetic algorithm (RVGA) is used to estimate unknown
a(t) in its corresponding time. The steps of our RVGA in this article are as
follows:

Step 1. A random set of real-valued vectors are generated as an initial pop-
ulation.

Step 2. Each individual in the population is evaluated by the fitness function.

Step 3. Some individuals are selected based on their fitness by Tournament
Selection.

Step 4. A recombination operator is applied to the selected individuals to
generate offsprings.

Step 5. The Mutation operation is applied to offspring.
Step 6. The offsprings are evaluated accordingly.
Step 7. The population is updated.

Step 8. Steps 3-7 are repeated, until the termination condition satisfies.

7 A modified real-valued genetic algorithm to estimate
unknown a(t)

In this research article, a modified genetic algorithm is presented to determine
unknown a(t). This algorithm employs a real-valued vector as a candidate
solution to the problem. In this algorithm, a new step is added to the proce-
dure of the original genetic algorithm after the Mutation operator to increase
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the capability of the algorithm for solving the problems of this article. In
the presented algorithm, the jth element of each vector is a real number that
estimates a(j * .001) for j = 0,1,2,..., N — 1. Each vector is considered as
a chromosome in the population, and accordingly each element of chromo-
somes is considered as a gene. Therefore, g, ; is the jth gene of chromosome
of p. To reach an acceptable estimation for a(t), equation (20) should reach
its minimum. To meet this purpose, equation (20) is considered as the fit-
ness function of the algorithm. When the algorithm stops, a vector with the
lowest value of fitness is considered as the best solution of a(t). Then this
vector is interpolated to estimate a(t) as a polynomial function.

The steps of our presented real-valued genetic algorithm (RVGA) are as
follows:

Step 1. A random set of real-valued vectors is generated as the initial popu-
lation.

Step 2. Each individual in the population is evaluated by the fitness function.

Step 3. Some individuals are selected based on their fitness by Tournament
Selection.

Step 4. To apply the recombination operator on the pair of parents, we act
as follows:

gchl,j :axgpl,j+(l_a) Xng,ja j:172737"'7N_17

9ch2,j :ﬁxgpl,j+(lfﬂ) X Gp2.5, j:1’2737"'7N717

Step 5. To apply the Mutation operator on the offsprings, a gene of each
offspring is selected randomly and a small random value is added to
it.

Step 6. Fitness of offsprings is evaluated.

Step 7. All other offsprings are moved toward the best offspring. Then a
small random value is added to a gene of each offspring selected
randomly to ensure the variety of the population.

Step 8. The population is updated.

Step 9. Steps 3—7 are repeated, until the termination condition satisfies.
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Table 1: Parameters of the real-valued genetic algorithm

Representation Real-valued vector
Recombination Arithmetic crossover
Recombination probability 100%
Mutation Add a random value to one gene
Mutation probability 1/n for each gene
Parents selection Best 4 out of random 10
Survivor selection All of the old generations
replaced with new offsprings
Number of offsprings 4
Population size 20
Initialization Random
Termination condition Number of generations

Table 1 shows the parameters of the RVGA and their roles.

8 Numerical results and discussion

The main purpose of this section is to show the capability of our presented
algorithm in the previous section for solving IPP. The capability of the algo-
rithm is investigated by an example of IPP as follows.

Example 1. In this example, for (z,y,t) € (0,1) x (0,1) x (0,1), consider
the IPP

@t =aG g + 50, (220)
T(x,y,0) = (cos(my) + sin(mz)), (22b)
T(0,y,t) =e -t cos(my), (22¢)

T(1,y,t)=e " i (cos(my) + sin(m)), (22d)
T(x,0,t) = —mt (sin(mz) 4+ 1), (22e)
T(z,1,t)=e " t (cos(m) + sin(wz)), (22f)

and with the following overspecified condition

s(t;) =T(0.1,0.1,¢;) + oR, t; = (0.001)j, j=0,1,2,...,999.
(22g)

In this problem, the values of s(¢;)’s are gained from the exact solution of the
problem. It is evident that in the real-world application of this algorithm,
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Table 2: Result of the execution of the modified RVGA, with 10 to 100 generations
when the noise of the measurement is on the s (overspecified condition).

Gen. | Fitness | Time(s) S
10 1.2936 371.1635 | 0.1821
20 1.1459 715.8062 | 0.2162
30 | 0.6429 | 1063.0171 | 0.0823
40 | 0.7662 | 1446.6704 | 0.0966
o0 0.4227 | 2012.2701 | 0.0515
60 0.4109 | 2171.3517 | 0.0529
70 0.3383 | 2543.9981 | 0.0435
80 | 0.3379 | 2890.7852 | 0.0168
90 | 0.2945 | 3254.4581 | 0.0080
100 | 0.2407 | 3663.9104 | 0.0064

these values come from sensors. It is obvious that all sensors have a small
error of measurement. Therefore, to simulate these errors, a small random
value is added to s(t;)’s to have noisy data.

In this example, a(t) = 2t and

T(z,y,t) = et (cos(my) + sin(mx)).

Remark 5. In this article, we use the following equation to calculate total
error S, in our numerical computations (see [6]):

s~ [t o]

=1

[

where (N — 1) is the length of estimated vector (chromosome), a;,i =
1,2,--- N, come from interpolated function, and a;,i = 1,2,---, N, are
the exact values of a(t).

In this section, the population size of the algorithm is 20. Each chromo-
some in the population has 1000 genes (¢ = 0.001, 0.002, 0.003, ..., 0.999).
Table 2 shows the result of the execution of the modified RVGA, with 10 to
100 generations when the noise (noisy data = input data+ (0.00001)rand(1))
is on s. To study the ability of the algorithm to solve an IPP, we have
severally executed it while the noise of the measurement is on the different
functions. Table 3 illustrates the result of those executions. Also, Figures
1-6 show the executions.

Remark 6. One should note that by tending to the real value of a(t), the fit-
ness value (the difference of the calculated and measured values in the sensor
position) will be reduced (see (20)). Thus the total error S will decrease.
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Table 3: Result of the different executions when the noise of the measurement is on
the different functions.

Noisy data | Gen. | Fitness | Time(s) S

s(t;) and f 100 | 0.1381 | 3551.8039 | 0.0216
s(t;) and go | 100 | 0.4914 | 3602.6282 | 0.0525
s(tj) and g1 100 | 0.3511 | 3649.0969 | 0.0385
s(tj) and ho | 100 | 0.4028 | 3704.7115 | 0.0627
s(t;) and hy | 100 | 0.3718 | 3679.4812 | 0.0373

Values of numeric at)
o o S omoE
S~ S
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06 07 08 09 1
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1(s)

Figure 1: The exact and approximated a(t) (Left) and the best chromosome (Right)
with the noisy data on condition (22g).

06 07 08 09 1 01 02 03 04 06 07 08 09 1

05
1(s)

Figure 2: The exact and approximated a(t) (Left) and the best chromosome (Right)
with the noisy data on conditions (22g) and (22b).
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Figure 3: The exact and approximated a(t) (Left) and the best chromosome (Right)
with the noisy data on conditions (22g) and (22c).
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Figure 4: The exact and approximated a(t) (Left) and the best chromosome (Right)
with the noisy data on conditions (22g) and (22d).

8.1 Computational time and accuracy comparison

To study computational time and accuracy efficiency, the example of this
section is solved by a general real-valued genetic algorithm. Table 4 shows
the execution of a general real-valued genetic algorithm for the number of
generations from 10 to 100. Also, Figures 7, 8, and 9 illustrate a comparative
study of execution time, fitness, and total error (S) between the modified
and general real-valued genetic algorithm, respectively.
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Values of a(t)

—Numeric
Exact

09 1

03 04 05 06 07 08
1(s)

Figure 5: The exact and approximated a(t) (Left) and the best chromosome (Right)
with the noisy data on conditions (22g) and (22e).

a(t)

Values of a(t)

Exact
— Numeric

07 08 09 1

Figure 6: The exact and approximated a(t) (Left) and the best chromosome (Right)
with the noisy data on conditions (22g) and (22f).
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Table 4: The execution of a general RVGA, with 10 to 100 generations when the noise
of the measurement is on the s (overspecified condition).

Gen. | Fitness | Time(s) S

10 3.0323 | 318.4011 | 0.3824
20 2.9706 | 672.6387 | 0.3792
30 1.4854 | 992.8147 | 0.2140
40 1.4103 | 1156.1270 | 0.2041
o0 1.1419 | 1434.9134 | 0.2043
60 1.1557 | 1617.6324 | 0.1285
70 1.0357 | 1701.0975 | 0.1253
80 1.1049 | 1927.8542 | 0.1077
90 | 0.9340 | 2154.6946 | 0.1174
100 | 0.9267 | 2315.6700 | 0.0939

Execution Time Study
T

4000 T T T T
—0-Modified Real-valued Genetic Algorithm
3500 |-|-8-General Real-valued Genetic Algorithm PPid 2
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3000 e 4
22500 -0 B
o -
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g 1500 e “ ; E
S - o
-~ o
1000 _ K E
_ A7
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10 20 30 40 50 60 70 80 90 100
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Figure 7: Comparative execution time study between the modified and a general

RVGA.

Fitness Study
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25+
2 20
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15
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1k
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Figure 8: Comparative fitness study between the modified and a general RVGA.
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Total Error (S) Study
T T
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Figure 9: Comparative total error (S) study between the modified and a general RVGA.

It is evident from Figure 7 that the execution time of the modified and the
general RVGA increase steadily as the number of generations grows from 10
to 100. Compared to the general RVGA, the modified RVGA generally has a
higher run time due to an additional step. In contrast to the execution time,
there are significant improvements in the fitness values and accordingly, the
total errors (S) in the modified RVGA. This study suggests that the modified
algorithm is more suitable for the applications that need a higher amount of
accuracy.

9 Discussion

In Table 2, the amount of S (total error) significantly decreases while the
number of generations (iterations) is increasing from 10 to 100. Our ex-
periments showed that the amount of S fluctuates around 0.0064 after 100
generations. Therefore, an optimal solution can be obtained in problem (1)
with 100 generations while the noise of measurement is only on s (overspeci-
fied condition). Table 3 illustrates the results of the algorithm when the noise
of measurement is on one of the initial or boundary conditions in addition to
s. It is evident that, the amount of total error increases when the number of
noisy resources increases. Therefore, the amount of total error varies between
0.0216 and 0.0627.

10 Conclusion

1. The presented modified genetic algorithm is a capable method to find
unknown a(t) in an IPP even with noisy data.
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2. Results showed that an acceptable estimation can be obtained by the
presented algorithm with 100 generations within a CPU with a clock
speed of 2.4 GHz.

3. The presented algorithm is stable with respect to a small perturbation
in the input data.

4. The execution time of the presented algorithm is acceptable to be used
in real-world applications.
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Abstract

We use the Miintz Legendre wavelets and operational matrix to solve a
system of fractional integro-differential equations. In this method, the sys-
tem of integro-differential equations shifts into the systems of the algebraic
equation, which can be solved easily. Finally, some examples confirm-
ing the applicability, accuracy, and efficiency of the proposed method are
given.
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1 Introduction

The theory of fractional calculus and especially fractional differential equa-
tions has recently become a popular topic, and many natural phenomena are
modeled by it in [26, 21, 28, 11, 17, 2, 3]. The fractional integro-differential
equations (FIDEs) are generalized integro-differential equations. In general,
it is very difficult to obtain an exact solution for most FIDEs, so the use of
approximate methods seems necessary. Many studies have used approximate
methods to solve FIDE problems, such as Adomian decomposition method
[9, 18], variational iteration method [10, 29, 22], the generalized differential
transform method [1, 23], the homotopy perturbation method [36, 27], the
collocation method [12, 19, 14, 34, 16], and block-pulse functions (BPFs)
method [4, 7, 32, 33].

One type of the numerical methods that has been used effectively for
solving FIDEs is wavelets methods, which can be referred to in as Legendre
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wavelets [35], Chebyshev wavelets [37], Haar wavelets [31], Bernoulli wavelet
[13, 30], and Miintz Legendre wavelets [5]. Consider the following nonlinear
system of FIDEs, where s,¢ € [0,1],0 < p,q < 1, and DP and D? represent
Caputo derivative:

DPyy(t) = fua (6,91 (8), 92(0) + fy Fra(s,w1(s), va(5))ds, O
Diys(t) = for (t,y1(1), 42(8) + fy foz(s.y1(5), y2(s))ds.
In this article, Miintz Legendre wavelets and operational matrix have been
used to obtain a numerical solution for relation (1).

The organization of the paper is as follows: In Section 2, some basic
results from the fractional calculus and the definition of Miintz Legendre
wavelets are given. In Section 3, a numerical method based on Miintz Leg-
endre wavelets for an approximation system of FIDEs and its convergence
analysis is presented. In Section 4, the mentioned method has been examined
by some examples. Finally, the conclusion is given in Section 5.

2 Preliminaries

In this section, some basic results from the fractional calculus and Mintz
polynomial are given.

2.1 Caputo derivative and Riemann—Liouville integral

Definition 1 (see [25]). The fractional derivative of f(¢) in Caputo sense for
p,t €[0,1] is defined as

D10 = g || (=P,

where f(t) is an unknown function in an appropriate functional space and "
is the gamma function.

Definition 2 (see [25]). The Riemann-Liouville fractional integral of order
p can be defined as follows:

I = g [ 0= s

Remark 1 (see [25]). The following relationships exist between Caputo
derivative and Riemann—Liouville integral:
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DPIPf(t) = f(t),

(m) (0)
IPDP f(t) Zf (© ., t>0, n—l<p<n (2

2.2 Miintz polynomial and Miintz Legendre wavelets

Theorem 1 (see [24]). The sequence {1} with 0 < X\g < A\; < -+ — 00
is fundamental in L0, 1] if and only if

oo
E )\kil = Q.
k=1

The classical Miintz polynomial is represented as

N
E akt)"“,
k=0

where a; € R.

The Miintz Legendre polynomial is an orthogonalized Miintz polynomial re-
spect to the Lebesgue measure in [0, 1]. Assume that A,, = {Ag, A1, A2, ..., An}
and that

1 .
Re(A) > =35 (k€ No), A # 2 (k # J).
Then we can represent Miintz Legendre polynomial as follows (see [8, 20]):

n—1

H ()\k + )\j + 1)
t) = Z Chont™,  Chn = Fon (n € Np).
= [T (A=A
7=0,j#k

In this paper, we set A\, = kv and v = 1.
Miintz Legendre wavelets are defined on [0, 1] as (see [5]):

-1 n
/ok— k—1 n
0

otherwise,

where n = 1,2,...,2"" 1. m =0,1,2,...,M — 1(k, M € N), and L,,(t,7) is
the well-known Miintz Legendre of order m, that in which A\ = k~.
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3 Approximation of function by using Miintz Legendre
wavelets

Any function y belonging to Ls[0,1] can be expanded by Miintz Legendre
wavelets as follows (see [5]):

t) = Z Z nm%pnm (3)

Assume that

{e10(); s o1m-1(8); p2,0(8), - o1 (E), -
SDQkfl,O(t% ey QDQk*l,M—l(t)}

is a set of Miintz Legendre wavelets and that

X = Span{gol’o(t), R QPI,Mfl(t% L)02,00—’)7 e ,@2,M71<t)a ey
or—10(t), ..., Por—1 pr_1(t)}

Since X is a finite-dimensional function space of L2[0, 1], so y has the best
unique approximation y,,» € X such that ||y — yn/|| < |ly — || for all z € X.
Moreover, there are unique coefficients a,,, such that

2k=1 pr—1

y(t) Z Z anm‘an A q)nm( ) (4)

n=1 m=0

where

T

A = |:a170,...,CL17]V1_1,CL270,...,0,2_’]\/[_1,...,a2k7170,...,a2k717M_1:| y
D (t) = [P100): s P11 (8, 020(8)s s 201 (1),

T

<P2’«—1,0(t)7~--a<ﬁ2k—17M—1(t)] .

Equation (4) can be rewritten as

y(t —= ym’ Za%ﬁ = m/q)m ( ) (5)

where

T
Ay = [01,-~-,aM,aM+17~-~,a2M,-~-a2k—1(M+1),-~-7am'} )
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T
(I)m/: ()Ol(t)w"a@k[(t)a(pM-i—l(t)?"'7@2M(t)7"'902’“_1(M+1)(t)5'"a@m/(t):| )

a; = Qpmy i = Onm, i=(n—-1)M+m+1, m' = 2K 1M
Suppose that t; = 2;;}, 1=1,2,3,...,m' are collocation points. We define
the Miintz Legendre wavelets U as follows:

R B

Ut = [@( ).

2m’ 2m’ 2m’ 2m’
Theorem 2 (see [6]). Suppose that y(t) € C[0,1]. that y,,(t) € X is the
approximation of y(t) via wavelet, and that there exists D € N such that

ly™)(#)] < D for all t € [0,1]. Then

D
leyll = [ly(t) — ym: (D) < VMG

Theorem 3. Suppose that in (1), fi; (4,7 = 1,2) satisfies the Lipschitz
condition and y; , is an approximate solution of y;(t) by the Miintz Legendre
wavelets method. If k, M — oo, then |le;l| = [lys —y; | = 0.

Proof. Let r;(t) (i = 1,2) be perturbation terms and let [p;] = m;. we can
write Yi , and Yi, , T € as follows:

mi—l, (k) 1
Yi_ik

yi,, (t) =ri(z) + k! L'(pi)

/0 (t— a:)prlfn(x, Yy, (z), Y2, (z))dx

k=1

1 L pi—1 g
+m/o/o (t—2)" fia(s, 1, (8), 92 ,(s))dsdz,

' (6)
mazl (k)
yim/ (t) +e; (t) = yzk[ tk
k=1 :
i [ 0 T e @) + @), (@) + ea(o)de
t rx
" F(;z) /0 /0 (t = x)piilfﬂ(sa%m, (s)

+e1(s) vz, (s) + ex(s))dsdz.
(7)

By subtracting (6) from (7) and employing the Lipschitz condition, we have

1 t -
leill <llrill + == Lai(lles]| + ||€2H)/ (t—x) da
I'(pi) 0

1 t x 1
+ ——Li(||lex]| + llea / / t — )P tdsdax.
o) (lex]l + lle=]) - (t—=)

(®)
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By setting max{Li, Ly} = L, [y (t)] < D;(i = 1,2), D = max{Dy, D2}

1
and using Theorem 1, we can write

1 1
il < sl + L
lleall < llmall + (\|61||+||62H)(F(pi+1) +F(pi+2)>

X h h 9)
MI12M(k=1) (F(pz- 1) T+ 2) )

< ril| LD

Since k, M — oo, then ||r;]] — 0. We can conclude that ||e;|| — 0 (i =
1,2). O

3.1 Operational matrix of the fractional integration

In this section, we review the fractional-order operational matrix of integra-
tion related to the Miintz Legendre wavelets. For this purpose, the required
definitions and lemmas are given from [30].

Definition 3. For m’ = 2* 1M and i = 1,2,...,m/, the set of BPFs is
defined as
(1—1)

b; (t) = m/’
0 otherwise.

)
<t<—,
m

We use the following properties of BPFs:

bi(a)by () — {g”(“”)’ o

« 1 o
/ bi(@)bj(x)de = mi” T
0

m
0, i # 5.
Definition 4. Suppose that U = [uy, us, ..., U]’ and
V = [v1,v2,...,0m]". We define
U® D = [ujvy, ugva, . .. ,um/vm/]T.
Lemma 1. Let B,, = [51,52,...,b;n/]T, and suppose that f(t),g(t) €

L5[0,1] can be written as f(t) = FT B, (t) and g(t) = GT By (t)(FT
[flaf27~ . ~afm’}7GT = [9179% s 7gm'])' Then
f(@)g(x) ~ FT By (8)GT B (1) = (FT © GT) By (8), (10)

2

F(@)? = (FTBuw(8))” = (FT)? By (1). (11)
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The Riemann—Liouville fractional integration of order o of BPFs can be
presented as (see [15]):

IP By (t) = FP B, (t), (12)
where FP is the BPFs operational matrix with

(1A fore f—t]
0L fi foo
1P 1 001 fo-s

Tpr2) |00 0 s

000--- 1

in which fy = (k+ )P —2kP+L (K —1)PHL k=1,2,....m' — 1.

We now derive the operational matrix of fractional integration of Miintz
Legendre wavelets. The integration of Miintz Legendre wavelets ®@,,,/(x) can
be expressed as

1B, (t) = /0 "5, (8)ds A Pt By (1), (13)

where the m’-square matrix P, is called Miintz Legendre wavelets opera-
tional matrix. Also
Ipq)m/(t) ~ ’P:;L/q)m/(t)v (14)

where PP, is called Miintz Legendre wavelets fractional integral operational
matrix.
The Miintz Legendre wavelets can be expanded into m/-set BPFs as

Bpr (8) = W By (1). (15)
Considering (12), we can write (14) and (15) as
IP®,,0 (1) = TPV By (8) = W, I By () ~ W FP By (8),
PP B (1) & IPD s (1) = Uyt FP By () & s FPU LD, (1),

Finally, we conclude
Pr o~ W FPU L
4 Examples

In this section, some examples are solved by using the proposed method with
different parameters.
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Example 1. Consider

{ Diyi(t) =T(3) + [y lyr(s) +y2(s))ds,
D3ys(t) = y1(t) + ya(t) — L),

where y1(0) = 0,y2(0) = 0.
Exact solutions for system (16) are y;(t) = v/t and ya(t) = —/t. Indeed
Dys(t) m GL, B (1), Diys(t) = HE, By (1) (17)
where
G = 191,092,938, gmr)s Hyy = [ha, oy ha, oo ]

By using the initial conditions and (2), (14), (15), and (17), we have

y1(t) = 12 D7y1(t) + 1(0) = G Py @ (1) = G Pty Yo B (1),
1 1 1 1 ~
y2(t) = 12 D2ya(t) + y2(0) & Hyy, Py @ (t) & Hypy P Wit B (1).
(18)
Then, from (13) and (18), we obtain
¢ ¢ L Lt
/ y1(s)ds ~ / GL P2, ®,,(s)ds = GL, P2, / D,/ (s)ds
0 0 0 (19)
1 1 .
~ GL P2 PL @ () = GL Pot 2 W, B (1),
and similarly
t 1+1 ~
/ ya(s)ds ~ HE, P4 w, B (1), (20)
0

By replacing (17)—(20) into (16), we obtain

G;n, \I/m/Bm/ (t)
=T($)[1,1,...
H};/\Ilm/Blm/(t) 1
= (G P2 Wy + HE P2 W) B (1) = T

A 1+1 1+1 A
7]-]1><m/Bm’ (t) + (Ggﬂ m’ 2\Pm/ + H';Tn’ m/ Z\IJm/)Bm' (t)’

[\SI[9N)
~
—
—_
\.P—‘
—_
—
—
X
3
oy}
3
—~
~
~—

Relation (21) can be rewritten as follows:

_ 13 143 1+3
Gﬁ/\pm,_P(E)[ll,l,...,l]lxm,1+G§L, 02U + HE P 20,
HL W, =GY P2V, + HL, P2, ¥, —T(3)[1,1,...,1]

1xm’*
(22)
By solving the nonlinear system (22), we can obtain the matrices of coeffi-

cients G and H.
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In Figure 1, the exact and approximate solutions using the proposed method
(k =6, M = 2) are plotted and the numerical values are given in Table 1.

1 ;
—x— Exact yl(t)

—o— App.y, ()

0 ;
—x— Exacty l('r)

0.8 —O—App. Y, |

Y, (1)

0 0.5 1

Figure 1: Exact and approximate solution of y1 (t) and y2(t) in Example 1.

Table 1: Exact and approximate solution and absolute error (AE) for y1(t) and ya(t)
in Example 1.

6 Ex. y1(t) | Ap. y1i(t) | AE wi(2) Ex. ya(t) Ap. yo(t) AE yo(t)
2.3438e-02 | 1.5309e-01 | 1.5237e-01 | 7.2418e-04 | -1.5309e-01 | -1.5237e-01 | 7.2418e-04
1.0156e-01 | 3.1869e-01 | 3.1861e-01 | 7.8660e-05 | -3.1869e-01 | -3.1861e-01 | 7.8660e-05
1.7969e-01 | 4.2390e-01 | 4.2386e-01 | 3.3400e-05 | -4.2390e-01 | -4.2386e-01 | 3.3400e-05
2.5781e-01 | 5.0775e-01 | 5.0773e-01 | 1.9431e-05 | -5.0775e-01 | -5.0773e-01 | 1.9431e-05
3.3594e-01 | 5.7960e-01 | 5.7959¢-01 | 1.3062e-05 | -5.7960e-01 | -5.7959e-01 | 1.3062e-05
4.1406e-01 | 6.4348e-01 | 6.4347e-01 | 9.5455e-06 | -6.4348e-01 | -6.4347e-01 | 9.5455e-06
4.9219e-01 | 7.0156e-01 | 7.0155e-01 | 7.3654e-06 | -7.0156e-01 | -7.0155e-01 | 7.3654e-06
5.7031e-01 | 7.5519e-01 | 7.5518e-01 | 5.9049e-06 | -7.5519e-01 | -7.5518e-01 | 5.9049e-06
6.4844e-01 | 8.0526e-01 | 8.0525e-01 | 4.8706e-06 | -8.0526e-01 | -8.0525e-01 | 4.8706e-06
7.2656e-01 | 8.5239e-01 | 8.5238e-01 | 4.1065e-06 | -8.5239¢-01 | -8.5238e-01 | 4.1065e-06
8.0469e-01 | 8.9704e-01 | 8.9704e-01 | 3.5232¢-06 | -8.9704e-01 | -8.9704e-01 | 3.5232e-06
8.8281e-01 | 9.3958e-01 | 9.3958e-01 | 3.0660e-06 | -9.3958e-01 | -9.3958e-01 | 3.0660e-06
9.7656e-01 | 9.8821e-01 | 9.8821e-01 | 2.6353e-06 | -9.8821e-01 | -9.8821e-01 | 2.6353e-06

Example 2. Consider
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DPyy(t) =
qug (t) =

y1(t)y2(t) + Syo ( +2y2 fo y1(s) + y2(s)]ds,
y1(t)y2(t) — ya( fo y1(s) — 2y2(s)]ds,

where y1(0) = 0,42(0) =0, and 0 < p,q < 1.

(23)

Wl ol

Exact solutions for the above system when p = ¢ = 1 are y;(t) = t? and
y2(t) = t. The exact solutions of y; (¢) and y2(t) for p,q € (0,1) are unknown.
Let

DPy(t) = UL, @, (t), Dlys(t) = V.L, &, (1), (24)
where
UL, = [ur,ug,us, .. ], V.5 = [v1,02,03, ..., U]

By using the initial conditions and (2), (14), (15), and (24), we have

y1(t) = IPDPy; () + y1(0) = UL, PP, @, (t) =~ UL, PP W, B (1),
Yo (t) = I9DYyy(t) + y2(0) ~ VI, PL, &, (t) = VEPL, W, B ().

(25)
Then, from (10), (11), (13), and (25), we obtain
DO = UL PLY B O)VEPE B )
= (UL PL U @ VL PL W) By (1),
~ 2 A
Y3(8) ~ (VP W By (1) = (V5P W) B (1), (27)

t t
y sds%/ UL /PP @, (s)ds = m,Pm,/ e (8)ds
| meas= [ (s) o)
~ UL PP PL @, (1) ~ Ug,P;qufm/Bm,( t),

and in the same way
t A
/ o(s)ds = VL PO, B (t). (29)
0

By replacing (24) and (26)—(29) into (23), we obtain

UZ;/ \Ifm/Bm/ (t) = 1 (UT/PP W @ glpgn/ \Ilm’)Bm’ (t)
. N
(VT 1,P'm/ ) Bm/(t) + 2V7§’an@'lp7jb'3m’ (t)
7U,;17;/ +p\1/m/ Bm/ (t) - Vg/ meqlllm/ Bm/ (t)7
(30)
VT W B (£) = %(UE/P,Z/\I/W © Vi P W) B (2)
b B A
U Py Vo B (0) + 1,1, 1]y B (1)

1+ 1+
~UL,Pp p\I' By (t)+2vEP 1w, ' By (1).

m’ " m/ m

Relation (30) can be rewritten as follows:
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2
ULV, = 2ULPE U, @VEPL )+ S(VEPL W,

+2VTPL W, — UL, PHPw, B, (1) — VI, P,
(31)
VI, = YULPL, U, @ VELPL W)~ ULPE, Wy By (t)
+[1,1,....1] — UL PHPw,., 2T Py, .

Ixm/ m’

By solving the nonlinear system (31), we can obtain the matrices of co-
efficients U and V. In Figure 2, the exact solutions for p = ¢ = 1 and
approximate solutions for different values of p and ¢ are plotted. In Fig-
ure 2, the approximate values are obtained by using the proposed method
(k =5, M = 3), and also the numerical values are given in Tables 2 and 3.

) e ——— 1
—x— Exact yl(t) —x— Exacty, ()
—S—p=l 09l—©—0a=1
—*—p=085 | —*—a=085
1| ¢ p=07 —&—q=0.7
08[ —g—q=055

0.7
0.8
0.6
= =
~,06 .05
> >
0.4
0.4
0.3
0.2
0.2
0.1
ofh 0
0 05 1 0 05 1

Figure 2: Numerical solution of y1 (t) and y2(t) for different values p and ¢ in Example
1.

Example 3. Consider

{ D2y () =y () + 43(6) = Jy w1 (s)ds, (32)

Dys(t) = —553(t) = (1) + 5 + Jy 1 (s)ya(s)ds,

where y1(0) = 0,42(0) =1 and 0 < p,¢ < 1.
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Table 2: Exact and approximate solution and absolute error (AE) for 1 (¢) in Example
1.

t Ex[p=1] | App=1] | AE[p=1] | Ap.[p=0.85] | Ap.[p =10.7] | Ap.[p = 0.55]
1.0417e-02 | 1.0851e-04 | 2.1680e-04 | 1.0829e-04 9.0701e-04 3.7273e-03 1.4986e-02
9.3750e-02 | 8.7891e-03 | 8.8949e-03 | 1.0582e-04 2.3452e-02 5.9316e-02 1.4077e-01
1.7708e-01 | 3.1359e-02 | 3.1460e-02 | 1.0172e-04 6.8756e-02 1.4291e-01 2.7310e-01
2.6042e-01 | 6.7817e-02 | 6.7913e-02 | 9.5890e-05 1.3193e-01 2.4150e-01 3.9923e-01
3.4375e-01 | 1.1816e-01 | 1.1825e-01 | 8.8208e-05 2.1044e-01 3.4943e-01 5.1564e-01
4.2708e-01 | 1.8240e-01 | 1.8248e-01 | 7.8552e-05 3.0242e-01 4.6286e-01 6.2076e-01
5.1042e-01 | 2.6053e-01 | 2.6059e-01 | 6.6793e-05 4.0627e-01 5.7884e-01 7.1406e-01
5.9375e-01 | 3.5254e-01 | 3.5259e-01 | 5.2791e-05 5.2059e-01 6.9495e-01 7.9567e-01
6.7708e-01 | 4.5844e-01 | 4.5848e-01 | 3.6398e-05 6.4402e-01 8.0916e-01 8.6627e-01
7.6042¢-01 | 5.7823e-01 | 5.7825e-01 | 1.7458e-05 7.7524e-01 9.1976e-01 9.2690e-01
8.4375e-01 | 7.1191e-01 | 7.1191e-01 | 4.1961e-06 9.1295e-01 1.0253e+00 9.7893e-01
9.2708e-01 | 8.5948e-01 | 8.5945e-01 | 2.8742e-05 | 1.0558e+00 1.1248e+00 1.0240e+00
9.8958e-01 | 9.7928e-01 | 9.7923e-01 | 4.9161e-05 | 1.1656e+00 1.1950e+00 1.0543e+00

Table 3: Exact and approximate solution and absolute error (AE) for y2(t) in Example
1.

t Ex.¢=1] | Ap.[g=1] | AE[¢g=1] | Ap.[¢ =0.85] | Ap.[¢ =0.7] | Ap.[g = 0.55]
1.0417e-02 | 1.0417e-02 | 1.0416e-02 | 7.5926e-07 2.1272e-02 4.2951e-02 8.5180e-02
9.3750e-02 | 9.3750e-02 | 9.3743e-02 | 7.0114e-06 1.4078e-01 2.0576e-01 2.8594e-01
1.7708e-01 | 1.7708e-01 | 1.7707e-01 | 1.3592e-05 2.4035e-01 3.1438e-01 3.8446e-01
2.6042e-01 | 2.6042e-01 | 2.6040e-01 | 2.0462e-05 3.3126e-01 4.0256e-01 4.5249e-01
3.4375e-01 | 3.4375e-01 | 3.4372e-01 | 2.7585e-05 4.1619e-01 4.7775e-01 5.0415e-01
4.2708e-01 | 4.2708e-01 | 4.2705e-01 | 3.4929e-05 4.9638e-01 5.4348e-01 5.4588e-01
5.1042e-01 | 5.1042e-01 | 5.1037e-01 | 4.2466e-05 5.7259e-01 6.0188e-01 5.8140e-01
5.9375e-01 | 5.9375e-01 | 5.9370e-01 | 5.0169e-05 6.4530e-01 6.5441e-01 6.1329e-01
6.7708e-01 | 6.7708e-01 | 6.7703e-01 | 5.8012e-05 7.1488¢-01 7.0223e-01 6.4344¢e-01
7.6042e-01 | 7.6042e-01 | 7.6035e-01 | 6.5975e-05 7.8160e-01 7.4628e-01 6.7336e-01
8.4375e-01 | 8.4375e-01 | 8.4368e-01 | 7.4034e-05 8.4566e-01 7.8743e-01 7.0429e-01
9.2708e-01 | 9.2708e-01 | 9.2700e-01 | 8.2170e-05 9.0727e-01 8.2650e-01 7.3726e-01
9.8958e-01 | 9.8958e-01 | 9.8950e-01 | 8.8310e-05 9.5195e-01 8.5492e-01 7.6385e-01

Exact solutions for the above system when p = ¢ = 1 are y;(t) = sin(t)
and ys(t) = cos(t). The exact solutions of y (t) and yo(¢) for p,q € (0,1) are
unknown.

Let
DPyy(t) m W, @, (t), Dolys(t) = RE @0 (t), (33)

where

W,,Tl/ = (w1, wa, w3, . .., W], Rﬁ, = [r1,72,73, oy ]

By using the initial conditions and (2), (14), (15), and (33), we have

y1(t) = IPDPy; () + 31 (0) & WL, PE @y (t) = WL, PP, W B (1),
yo(t) = I9D%yy(t) + y2(0) ~ RL, PL, @, (t) + 1 = R, PL W, By () + 1,
(34)
Then, from (10), (11), (13), and (34), we obtain
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y1(O)ya(t) = (WL PP U, B () (RL,PL, W, By () + 1)
= (WL, PP W, @ RL,PL, W, ) By (t) + WE PP W, B (t),

2~
y%(t) ~ (err;’,PgL/\I’m’) Bm' (t),
y2(t) ~ (RE, PL W, )" By (t) + 2RE, PL W0 By (1) + 1,

m

t t
/0 v (s)ds ~ /O WZL,PP @, (s)ds ~ WLPHPw, B (), (37)

t t
/O v (5)ya(s)ds ~ /O (WL PP W @ RE P W, ) By (5)ds
t
+ / WL PP W, (5) By (8)ds
0
t
= (WL PPV, @ RL,PL,W,.) / By (s)ds
0
t
+W3,:/7751,\I/m// B (s)ds (38)
0
t
~ (WL PP U, @ RL,PL,W,.) / U1, (s)ds
0

t
+ WL PPV, / U D, (s)ds
0

R (WPl W @ RE P W YW P W B (1)
+ WEPYPY, B (t).
By replacing (33)—(38) into (32), we obtain

WI W, = (WLPPW,,)" + (RL,PLW,,)*
+2RD PL W — WP+ [1,1,...,1],

R, W,, = —YRI,P!w,)" —RLPL W, — WL P U,,

~(WE PP W, @RL,PL Y, + WL PP U, U P W,
(39)
By solving the nonlinear system (39), we can obtain the matrices of coef-
ficients W and R. In Figure 3, the exact solutions for p = ¢ = 1 and
approximate solutions for different values of p and ¢ are plotted. In Fig-
ure 3, the approximate values are obtained by using the proposed method

(k =4, M = 6), and also the numerical values are given in Tables 4 and 5.
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Figure 3: Numerical solution of y1(t),y2(t) for different values p and ¢ in Example 2.

Table 4: Exact and approximate solution and absolute error (AE) for y; (t) in Example

2,
i Exp=1 | Aplp=1 | AE p=1] | Ap.p=09] | Ap.[p=038] | Ap.[g=0.7]
1.0417e-02 | 1.0416e-02 | 1.0415e-02 | 1.6952e-06 1.6784e-02 2.6928e-02 4.2987e-02
9.3750e-02 | 9.3613e-02 | 9.3597e-02 | 1.5248e-05 1.2310e-01 1.6051e-01 2.0698e-01
1.7708¢-01 | 1.7616¢-01 | 1.7613¢-01 | 2.8760e-05 | 2.1677e-01 | 2.6388e-01 | 3.1639e-01
2.6042e-01 | 2.5748e-01 | 2.5744e-01 | 4.2191e-05 3.0362¢-01 3.5318e-01 4.0297e-01
3.4375e-01 | 3.3702e-01 | 3.3696e-01 | 5.5500e-05 3.8452e-01 4.3146e-01 4.7285e-01
4.2708e-01 | 4.1422e-01 | 4.1415e-01 | 6.8655e-05 | 4.5957e-01 4.9979¢-01 5.2851e-01
5.1042e-01 | 4.8854e-01 | 4.8846¢-01 | 8.1641e-05 5.2857¢-01 5.5854e-01 5.7118e-01
5.9375¢-01 | 5.5947c-01 | 5.5938¢-01 | 9.4461¢-05 | 5.9123¢-01 | 6.0778¢-01 | 6.015de-01
6.7708e-01 | 6.2652e-01 | 6.2642e-01 | 1.0715e-04 | 6.4720e-01 6.4744e-01 6.1997e-01
7.6042e-01 | 6.8922e-01 | 6.8910e-01 | 1.1978e-04 | 6.9609e-01 6.7729e-01 6.2671e-01
8.4375¢-01 | 7.4714e-01 | 7.4701e-01 | 1.3249e-04 | 7.3749e-01 | 6.9709e-01 | 6.2197e-01
9.2708¢-01 | 7.9987¢-01 | 7.9973¢-01 | 1.4544e-04 | 7.7098¢-01 | 7.0653¢-01 | 6.0602¢-01
9.8958e-01 | 8.3580e-01 | 8.3564e-01 | 1.5548e-04 | 7.9065e-01 7.0661e-01 5.8697e-01
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Table 5: Exact and approximate solution and absolute error (AE) for y2(t) in Example

2.

t Ex.[¢=1] | Ap.[g=1] | AE[g=1] | Ap.[¢=0.85] | Ap.[¢ =0.7] | Ap.[¢ = 0.55]

1.0417e-02 | 9.9995e-01 | 9.9989e-01 | 5.4234e-05 9.9972e-01 9.9927e-01 9.9815e-01
9.3750e-02 | 9.9561e-01 | 9.9556e-01 | 5.3356e-05 9.9152e-01 9.8413e-01 9.7089e-01
1.7708e-01 | 9.8436e-01 | 9.8431e-01 | 5.1034e-05 9.7364e-01 9.5657e-01 9.3023e-01
2.6042e-01 | 9.6628e-01 | 9.6624e-01 | 4.7223e-05 9.4758e-01 9.2039e-01 8.8251e-01
3.4375e-01 | 9.4150e-01 | 9.4146e-01 | 4.1891e-05 9.1427e-01 8.7751e-01 8.3059e-01
4.2708e-01 | 9.1018e-01 | 9.1014e-01 | 3.5016e-05 8.7448e-01 8.2939-01 7.7641e-01
5.1042e-01 | 8.7254e-01 | 8.7251e-01 | 2.6593e-05 8.2892e-01 7.7726e-01 7.2155e-01
5.9375e-01 | 8.2885e-01 | 8.2883e-01 | 1.6622e-05 7.7829e-01 7.2227e-01 6.6736e-01
6.7708e-01 | 7.7940e-01 | 7.7940e-01 | 5.1134e-06 7.2329e-01 6.6547e-01 6.1505e-01
7.6042e-01 | 7.2455e-01 | 7.2456e-01 | 7.9178e-06 6.6465e-01 6.0790e-01 5.6571e-01
8.4375e-01 | 6.6467e-01 | 6.6469e-01 | 2.2457e-05 6.0308e-01 5.5059e-01 5.2032e-01
9.2708e-01 | 6.0017e-01 | 6.0021e-01 | 3.8493e-05 5.3936e-01 4.9452e-01 4.7980e-01
9.8958e-01 | 5.4904e-01 | 5.4909e-01 | 5.1503e-05 4.9063e-01 4.5390e-01 4.5307e-01

5 Conclusion

In this paper, we introduced the Miintz Legendre wavelets to approximate the
solution of a system of FIDEs and examined it by some numerical examples.
Calculated absolute errors for different values of k£ and M indicated that by
increasing k and M, the absolute errors decrease. The algorithm presented
here can be easily used for different types of FIDEs.
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Abstract

In this paper, some monotonicity-preserving (MP) and positivity-preserving
(PP) splitting methods for solving the balance laws of the reaction and
diffusion source terms are investigated. To capture the solution with high-
accuracy and resolution, the original equation with reaction source term
is separated through the splitting method into two sub-problems including
the homogeneous conservation law and a simple ordinary differential equa-
tion (ODE). The resulting splitting methods preserve monotonicity and
positivity property for a normal CFL condition. A trenchant numerical
analysis made it clear that the computing time of the proposed methods
decreases when the so-called MP process for the homogeneous conserva-
tion law is imposed. Moreover, the proposed methods are successful in
recapturing the solution of the problem with high-resolution in the case
of both smooth and non-smooth initial profiles. To show the efficiency of
proposed methods and to verify the order of convergence and capability of
these methods, several numerical experiments are performed through some
prototype examples.
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1 Introduction

Balance laws appear in many different areas such as fluid dynamics, gas
dynamics, chemical reactions [13, 19, 1, 14, 29, 35, 37]. These equations are
hyperbolic and are sometimes called inhomogeneous conservation laws in the
literature on physics. In particular, these equations are described as follows:

Ut + g(u)m = f(u)>
(1)

uo(z) = u(z,0), x €I,

where g(u) and f(u) are smooth functions of w and I is the computational
domain. The characterization and design of high-order and high-resolution
schemes is a challenging task in the numerical analysis [12, 19, 1, 24, 25, 26,
29, 4]. The main goal of this paper is, therefore, to design schemes with
high-accuracy and resolution to obtain the true solution of the balance laws
including reaction and diffusion terms [19, 14, 7]. One way to deal with such
problems is to split the original problem into two sub-problems and then solve
each problem independently by applying an appropriate technique, which is
sometimes called the fractional step approach [5, 28, 29, 32]. To this end, the
problem (1) splits into the following sub-problems

P1: ut+g(u)33:07

Py oug = f(u).

In other words, the original problem (1) splits into the homogeneous conser-
vation law P; and the ODE problem P,. Mathematically, each sub-problem
is computationally solved by a standard numerical scheme. However, solving
the initial value sub-problem P; by a suitable numerical approach such as
high-resolution shock-capturing methods, and then considering its solution
as an initial profile for the sub-problem P, will eventually lead to the solu-
tion of the original problem as we solve sub-problem P, with an ODE solver
such as Runge-Kutta (RK) or multi-step methods. For a semi-discrete dis-
cretization such as linear multi-step methods, we can study the global error
propagation [10]. This procedure is regarded as a simple method to deal
with this problem and often produces good results. Also, using this process
the high-resolution methods such as the total variation diminishing (TVD),
weighted-ENO (WENO) and MP methods can be applied directly for solving
the homogeneous conservation law Py [1, 29].

In the past few decades, some numerical methods for evaluating the solu-
tion of the balance laws have been applied. For instance, Strang [4] proposed
a splitting method for solving the balance law equations. Hundsdorfer and
Verwer in [19] investigated one-step and multi-step methods using a splitting
method to solve the advection-reaction equations. Moreover, they analyzed
and extended the operator splitting method for a wide range of balance laws
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including advection-diffusion-reaction equations in one- and two-dimensional
spaces [1]. LeVeque in [29] introduced an analysis of numerical methods for
solving balance equations. In [23], the corrected operator splitting method
for solving nonlinear parabolic equations of a convection-diffusion type has
been presented. Langseth et al. in [28] studied the order of convergence
for operator splitting for balance laws. In [35], an A-stability achievement
for operator splitting type time integration methods applied to advection-
diffusion-reaction equations with possibly indefinite source terms has been
achieved. Nuri et al. obtained the numerical behavior of a modified Burger’s
equation using cubic B-spline collocation finite element method after split-
ting the equation with Strang splitting technique in [40]. Holly and Polatera
in [18] presented a numerical method to model the contaminant dispersion in
two-dimensional tidal currents. In fact, they applied the high-order bi-cubic
Hermite interpolation with characteristics to obtain the true solution in the
presence of the advection part as well as the well-known Crank-Nicolson
scheme for the diffusion part. One of the methods of discretization of the
homogeneous conservation laws is the use of MP methods. Some numeri-
cal schemes with the monotonicity-preserving property are provided in the
references [15, 5, 9, 2, 15, 17, 31, 17]. Suresh and Huynh [5] proposed an
accurate MP scheme to homogeneous conversation laws. In the MP scheme,
starting with an original numerical flux computed by any high-order scheme,
a local interval is computed by enlarging the first-order MP interval. Then,
the original numerical flux is preserved or replaced based on the relation
between the original numerical flux and this local [8, 6, 16, 2, 13, 5]. This
process is, however, capable of preserving the monotonicity property and, in
contrast to conventional TVD methods, maintains the accuracy of solution
in the extremum points. The MP scheme has a simple algorithm to achieve
a high-order of accuracy. Moreover, this scheme is widely applied to solve
hyperbolic partial differential equations [1, 6, 2, 15, 16, 5]. In this paper,
we focus on designing the MP splitting schemes based on the idea of the
MP scheme for solving balance laws. This process has some advantages in-
cluding preserving monotonicity and positivity with high-accuracy, having a
high speed of implementation due to the MP process [5], higher resolution at
discontinuous points and yielding accurate results in the smooth region.

The outline of this paper is as follows. Details on the construction of
the operator splitting schemes are presented in Section 2. In Section 3, the
construction of the MP process for homogeneous conservation laws will be
described in detail. The main results for the MP and PP splitting process
for balance laws will be discussed in Section 4. To examine the constructed
methods, some numerical experiments are given in Section 5, and finally,
some concluding remarks are given in Section 6.
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2 Operator splitting schemes

Here, we discuss the discretization of the problem (1) corresponding to sub-
problems P; and P». For this reason, we consider two types of the operator
splitting schemes. The first type is the so-called basic splitting scheme and
is applied to the sub-problems P; and P, as follows:

d

%u*(t) = L(t,u")(t), for t, <t <tni1, u*(tn) = Un, (2)
d *k * 3k *k *

i (t) = F(t,u™)(t), for t, <t <tpp1, u™(tn) =u(tns1), (3)

where u, stands for the approximating u(t,), L(t u(t)) denotes the dis-
cretized homogeneous operator for conservation laws and F(t,u(t)) is the
operator for reaction source term. Finally, the solution of the problem (1) is
obtained as we set u"*! := u** (¢, 1) in the interval [t,,, t,+1]. Also, the basic
splitting scheme for the sub-problems P, and P, provides an error bound for
the solution of order O(At) [19, 4], where At is the splitting time step. The
second type is the Strang splitting method and is implemented as follows:

d * * *

- (t) = L{t,u”)(t), tn <t <t,y1, u(t) =un,

; (4)
%u**(t) =F(t,u™)(t), tn <t<tpp1, u™(ty) = u (tns1),

()
d

%u***(t) = L(t,u™)(t), tops <t<tppr, w7t 1) =u"(ter),

(6)
where the operators L(-,u(-)) and F(-,u(-)) are the same as those in basic
splitting scheme. The final solution of the problem (1) is obtained by setting
u™ = w***(t,41). Strang splitting method introduces an order O(At?)
[19, 29, 40]. The homogeneous conservation laws in the sub-problem P;
are discretized via step-size Az = x;, 1T in a uniform grid and is
defined by the points z; = jAz, j =1,2,..., N, with cell boundaries given by

T.o1 = x; + A% in the conservation form
Jj+3 J 2

du;(t 1
40 - (e~ )

where f;; 1 are numerical fluxes. Our aim is to calculate u}”l at time level
tn+1. It is worth noting that the algorithm for solving equation involving
time is based on the well-known three-stage, third-order TVD-RK3 method
[15, 36, 5]. Consider fji% as the original numerical fluxes which are approxi-

mations of the point value u(xji 1 t) at the time level ¢,,. We use an original
numerical flux with a five-point stencil. Since, we need at least five points
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Table 1: The constant coefficients §; for k = 3,4, 5.
k Bs B B-3 B2 B-1 Bo B1 B2 B3 B Bs

3 1 5 _ 101 319 107 _ 19 1
140 84 120 120 210 210 105
4 1 4 199 _ 641 1879 275 _ 61 11 1
630 2520 2520 2520 2520 504 504 504 504
5 __1 61 _ 703 371 _ 7303 20417 15797  _ 4003 947 _ 17 1
2772 13860 27720 3960 27720 27720 27720 27720 27720 3080 2310

to distinguish between extremum and discontinuity points. Therefore, one
choice is to consider the original numerical flux of order O(Ax%) as follows:

1

fj+% = %0 (29j72 —13g;_1 +47g; +27gj41 — 39j+2)~ (7)
Furthermore, to increase spatial accuracy, the original numerical fluxes of the

(2k 4 1)-th order in the following form

k
f]-‘,—% = Z Blgj-‘rl? k= 374757

l=—Fk

can be used. The constant coefficients §; are shown in Table 1. Moreover,
compact numerical schemes are relatively high-order with a small stencil.
However, these numerical schemes can be applied as another choice [15]. This
process produces some oscillations in the numerical solution as the above-
mentioned numerical fluxes are assembled. To overcome this difficulty, we
will discuss the monotonicity property for homogeneous conservation laws in
the next section to obtain accurate numerical schemes inspired by the process
of MP as proposed in [5].

3 Construction of the MP process for conservation laws

In this section, we will study the construction of the MP process for conser-
vation laws with numerical flux (7). To this end, the numerical flux (7) is
considered to be the original numerical flux fj 41 Because of this, some oscil-
lations near the discontinuous points are produced as we utilize the numerical
flux fj 41 Therefore, we limit the numerical flux endowed with MP process
in such a way that the oscillations near the discontinuous points are damped.
To construct an MP process for the numerical flux (7), some definitions are
required. The first definition is the minmod function for n arguments as
follows:

minmod(zl,227...7zn) = s.min( [ z1]s] 22 |50y | 20 | ),
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where

% (sign(zl) + sign(z;;)) % (sign(zl) + sign(zn)) ‘ .

s = %(sign(zl)—i—sign(zg)) X

The second one is the interval [min(zl, 29, vy Zn ), MAX(21, 22, ..vy zn)] denoted
by I[zl, 294 s zn] The third one is the local curvature

dﬁ]‘g = minmod(d;, d;j41),

where
dj = Ujt1 — 2Uj +Uj_1.

For simplicity of notation, we omitted the superscript n, e.g., uj denoted by
uj. We consider the original numerical flux of five-order in the formula (7).
Then, this original numerical flux is maintained or replaced according to the

following limiting procedures. More precisely, if we suppose u; < f; 1 <

u;j+1 some simple calculations will show that the derived solution, u}”‘l, lies
somewhere between u;_; and u;, which yields MP-property. Therefore, these
ensure that f,, 1 lies between u; and uYL as follows:
2
't =+ o(u; —ujoq),

where a > 2. According to the above-mentioned assumptions, we derive a
first-order MP interval I [uj,uM P1, where u™? is defined in the following
form

u =u; + mlnmod(uﬁl uj,a(uj uj,l)).

For simulation, the condition for which the original numerical flux fj 41

uJVIP]

lies in I]u;, , is equivalent to

(fj+§ - “j)(fj+% - “MP) < i
with a tolerance u = 107!°. For fj+% € Ifuj,uMF] the accuracy of the
MP method decreases to the first order in the vicinity of the extremum
points. To increase accuracy in the vicinity of the extremum points, the
intervals I[uj,u;+1] and I[uj,uY’] were enlarged as I[uj,uji1,u™P] and
I[uj,uUL7uLC], respectively, where

1 1
MD MM
wem = 5(“;‘ +uj1) - 3%+1

and ) 4
LC MM
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Two intervals I[uj,uUL,uLc] and I[uj,ujJrl,uMD] enlarge only for the

local non-monotonicity numerical data, and degenerate to I[uj,uYL] and
Ifuj,ujqq1] for the local monotonicity numerical data [5]. In practice, we
replace dj\f‘f with dj]‘/f and define

2

1
2

d;\i[f% = minmod(4dj — d]’+1, 4dj+1 — dj, dj, dj+1>.

Intersection I[u™, 4™2X] of the two intervals I[u;, uYL, w*] and Iu;, u; 1, uMP

can be computed by

u™™ = max [min (uj, Uji1, uMD),min (uj, u

)

UL uLC)}

u™* = min [max (uj, Ujr1, uMD),max (uj, uYr, uLC)] ,

which indicate the local interval I[u™", 4™ for the MP process. The nu-
merical original flux is replaced by the nearest bound of the interval if the
original numerical flux is outside of the interval. Therefore, we have

_ 7 : max __ n min __ n
fj+%—fj+%+m1nmod<u fisz,u fjJr%).

Summarizing the above scenario, accuracy and monotonicity are preserved,
which means the MP process is of high-order and high-resolution in the case of
the smooth and non-smooth initial profiles, respectively. In comparison with
the other existing methods such as the fifth-order weighted-ENO (WENO5)
and the third-order essentially nonoscillatory (ENO3), the speed of the MP
algorithm is of high rate, which makes the MP algorithm an efficient and
effective procedure to solve the homogeneous conservation laws [5]. It is
well-known that the MP scheme has higher accuracy and less dissipation
compared with the mentioned schemes [1, 6, 5]. Moreover, the high-order
WENO methods may not have monotonicity property but the MP scheme
preserves monotonicity property [1]. Therefore, due to the mentioned reasons,
we consider the MP method to discretize the homogeneous conservation laws
part in the splitting process.

4 Main results

4.1 Monotonicity preserving

In this section, we determine results for the basic splitting (2), (3) and the
Strang splitting (4)—(6) with the above mentioned MP process for the homo-
geneous conservation laws part. These schemes are called the MP basic split-
ting scheme and the MP Strang splitting scheme, respectively. We state the
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following theorem which determines the condition of monotonicity-preserving
on the MP basic splitting scheme.

Theorem 1. The MP basic splitting scheme is monotonicity-preserving un-

der the CFL condition v < 1-%04’ where v is CFL number.

Proof. Suppose that the sub-problem (2) is computed with the TVD-RK3
method in time and the MP scheme of five-order in space. Therefore, we
suppose that u;_; < f];% < uy, and u; < fj+% < uVL. For increasing data,
these two assumptions imply that (uVF —wu;_1) < (a+1)(u; — uj—1). After
applying the relation (u¥? —u;_1) < (a+ 1)(uj — uj_1), we will have

0< (figr = fim1) <@ —ujn) < (@4 1) (u; —uja). (8)

2

Multiplying —v and then adding u; to the relation (8), we will obtain
(I=v(1+a)y; +v(a+1uj—1 <u” <uy,

where u* = u; —l/(fjJr% — fj—%) is the first step of the TVD-RK3 method. To

hold u;_1 < u* < uy, the inequality u;_1 < (1 —v(1+ a))u; +v(a+ 1)u;_q

must be satisfied, which in turn yields

vie+ 1)(u; —uj1) < (uj —uja).

Therefore, we have v(a + 1) < 1. Since the second and third steps of the
TVD-RK3 method are combinations of the first step and u; with positive
weights, the final step u*(¢,41) is also monotonic. Consequently, the first
step of the basic splitting scheme under the CFL condition v(a + 1) < 1 is
monotonicity-preserving. The sub-problem (3) is computed with the TVD-
RK3 method with initial condition u**(¢,) = u*(¢,+1) and also the TVD-
RK3 method is monotonic; It is well known that if sub-problems is solved
by a high resolution or a monotonicity-preserving method, then the split-
ting methods (such as the basic splitting, Strang splitting and dimension
splitting schemes) are monotonicity-preserving and convergent to the correct
solution of original equation [4, 1, 29]. however, the MP basic splitting is
monotonicity-preserving under the CFL condition v < IJ%Q O

Here, we present the following theorem to estimate the error of the MP
basic splitting method.

Theorem 2. Suppose (2), (3) are computed with TVD-RK3 in time and the
MP process of five-order in space. Then, in the absence of the splitting error,
the global order of the error can be introduced as O(At?) + O(Azd).

Proof. The computation of equation (2) with initial data u,, yields approx-
imations u*(t,41) with an order error of the form O(At?) + O(Az®) [5].
More pointedly, the evaluation of equation (3) with TVD-RK3 method would
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result in local error of O(At#?) in time [36]. Consequently, Due to the
stability of sub-schemes the global order of the error can be obtained as
O(A#3) + O(Az®), when the splitting error is neglected. O

Also, to make sure that the convergency of the MP basic splitting method
is held, we state the following lemma.

Lemma 1. The MP basic splitting scheme is convergence to the true solution
of original equation (1).

Proof. As was mentioned above, subproblem (2) is computed with a high-
resolution method in space (i.e., the MP process of five-order) and the method
of TVD-RK3 in time with initial condition u*(t,) = u, in interval [t,, t,+1],
while the subproblem is solved in interval [t,,t,41] only by the TVD-RK3
method with monotone initial data u**(t,,) = u*(t,+1). Therefore, because
sub-problems are solved using high-resolution methods (we know that high-
resolution methods converge to the correct solution of the problem [29]) and
the use of the well-known basic splitting method, also, because there is consis-
tency between the approximation of the splitting method (2), (3) with the so-
lution of original equation (1), the convergence of basic MP splitting method
to the true solution of original equation (1) is guaranteed [4, 1, 29, 4]. O

4.2 Positivity preserving

Next, we will investigate positivity property for the basic splitting (2), (3)
sophistically in detail. We consider the case that the solutions u(x,t) of the
basic splitting (2), (3) are nonnegative for all times ¢ > 0.

In the following, we state a lemma for positivity property of the basic
splitting (2), (3) obtained using the MP method and the TVD-RK3 method.

Lemma 2. The MP basic splitting scheme will be positivity-preserving under

the CFL condition v < ﬁ
«

Proof. Suppose that for ¢ > 0 the problem (2) is solved with initial condition
u*(t,) = u, > 0 in interval [t,,t,+1] using the MP process in space and
the TVD-RK3 method in time. Therefore, the solution of the MP method
is monotonicity-preserving under the CFL condition v < 14—% However, the
problem (3) is solved in interval [t,,?,+1] by the TVD-RK3 method with
monotone initial data w**(¢,) = u*(t,+1). Since the TVD-RK3 method with

positive weights is positivity-preserving, therefore, u™*! := u**(t,,+1) > 0.
As a result, the MP basic splitting is positivity-perserving under the CFL
condition v < 1-&—% O

It is interesting to note that, the above-mentioned results are also valid
for the MP Strang splitting method, i.e., the MP Strang splitting method
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is convergent to the true solution of original equation (1) and also preserves

monotonicity and positivity under the CFL condition v < l-s%a

4.3 The case for diffusion source term

In this section, we study the MP splitting process for balance laws with
diffusion source term in the following form

e+ (W) =1 Uga, 9)

where f(u) is the flux function, and 1 denoting the diffusion coefficient. By
applying the basic splitting method, the equation (9) is divided into two
sub-problems as follows:

uy + f(u*), =0, for t, <t <tpy1, u(z,t,) =u(z,t,), )
10

(11)
where u* and u** stand for concentration in the case of homogeneous conser-
vation law and the diffusion process, respectively. Executing the MP process,
equation (10) can simply be solved by using the initial condition of equation
(9). The solution of this problem can be regarded as an initial condition for
equation (11). Using the Crank-Nicolson method [8, 23], equation (11) can
be numerically solved through an initial condition derived from the previ-
ous step. Consequently, the solution to the original problem (9) is obtained.
It turns out that the proposed process can stably and consistently estimate
the true solution of the problem (9). This process can, however, be ap-
plied to solving a wide variety of balance laws with possibly nonlinear source
terms. As it is well-known, the effective and applicable strategy for solving
the considered problem turns out to be implemented by the MP process.
This method is a robust and powerful technique for treating balance laws.
Moreover, it may be used in investigating problems involving diffusion source
terms. To shed light on this issue, we will present the following remark which
is, in essence, similar to the one given by Lemma 1.

U:* =n U;;7 for t, <t < tn+1, U**(x7tn) = ’U,*(l',tn),

Remark 1. It is notable that the proposed method is not only able to
treat problems in the presence of reaction source terms, but also robustly
and rigorously reconstructs the true solution as some diffusion source terms
are imposed. Indeed, the proposed method can therefore retrieve the true
solution of the original equation (9) by means of splitting method like what
is mentioned in Lemma 1. This consideration makes us assert that this
method can actually guarantee the convergency of the solution to the original
equation (9).
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5 Numerical results

In this section, some test problems are provided to show the efficiency and
effectiveness of the MP splitting schemes. In all tests, @ = 4 and yu = 10719
are considered. Meanwhile, all tests were performed by MATLAB routine
codes.

Test

Test

1. Consider the following equation

ur+ (au) = —Pu, a=landf=1,0<z<1,
with initial condition
up(z) = sin’ (rz),

and the periodic boundary conditions, u(0,t) = u(1,t), at final time
ty = 1. The results of the MP basic splitting scheme and the MP
Strang splitting scheme are demonstrated with %: 0.05 and % =04
in tables 2 and 3, respectively. The numerical results confirm the good
efficiency and accuracy of the MP splitting schemes for this test. It
is worth emphasizing that the numerical results for large CFL number

ﬁ—i = 0.4 are also satisfactory.
2. We solve

ut—i—(au)x:—ﬁu, a=land =10, 0<t<

[N

with initial condition given by
uo(x) = 1000 cos (7mc)27

and the periodicity conditions in the boundaries on the interval [0, 1],
at final time t; = % and discrete points N = 40. Numerical solution of
the advection-reaction equation with the MP basic splitting method for
% = 0.4 is depicted in Figure 2. From this figure, one can deduce that
the proposed method is successful in retrieving the exact solution in a
careful manner. Moreover, in comparison with the third order TVD
basic splitting scheme [1], our proposed method is not only able to re-
cover the true solution of the problem accurately, but also it preserves
the accuracy of the numerical solution at extremum points. This situ-
ation also happens for other test problems mainly because the spatial
part of the homogeneous problem is discretized by the MP-process. Yet
the lack of such property in the third order TVD-scheme makes its effi-
ciency unsatisfactory. Furthermore, we consider the advection-reaction



84

Khodadosti, Farzi and Khalsaraei
equation as follows:
ur + (au) = —pPu, a=1land =1, (12)

with initial condition
100
ug(x) = (sin (m:)) , (13)

and the periodicity conditions in the interval [0, 1], at final time t; =
2 and discrete points N = 64. Numerical solution of the advection-
reaction equation (12)-(13) with the MP basic splitting method for
% = 0.2 is illustrated in Figure 1. In this test, we can deduce that the
numerical solution of the MP basic splitting method, which preserves
nonlinear stability such as monotonicity and positivity. To be more
precise, this test is given specifically to confirm the positivity property
of the MP basic splitting for CFL condition v < H% (as shown in
Lemma 2) and it shows the MP basic splitting method is monotonicity-

preserving for this CFL condition (as shown in Theorem 1).

0.14 T T T T T T T T T

—©O— Numerical solution

012 Exact solution

u(x,t)

Figure 1: Numerical solution of the advection-reaction equation (12)-(13) with the MP
basic splitting scheme at final time t; = 2 and N = 64 AL 02,

’ Az

Test 3. Consider the following equation governed by
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Test

Test

Uy + (au)x =—fu, a=1andp =1,
with the initial condition

up(x) = sign(a),

and the periodic boundary conditions in the interval [0, 2]. The results
are shown at final time ¢y = 1 in Figure 6. We get a good behavior for
the MP Strang splitting scheme (even for CFL= 0.4). It is obvious that
the MP Strang splitting scheme produces sharp results in the vicinity
of the shock.

4. Let us take the equation

u + (au)m = u(l fu), a=1,
with the initial condition

up(z) = exp (— 0.012?),

and the periodic boundary conditions in the interval [0,2]. The results
of the MP Strang splitting scheme are illustrated in Figure 4 with % =
0.4, at final time ¢y = 1 and N = 100. However, for the final time
ty; = 1 and discrete points N = 100, the MP Strang splitting scheme
is compared to the nonstandard finite difference (NSFD) scheme [33],
which is stable and also is of first-order in time and space as follows:

u Tt —

n n

u't —u”
J J J j—1 _ 'n n+1
—u-fl(l—u- ),

oA x| j

where ¢(h) = exp(h) — 1, and At = Az is an imperative condition to
hold this scheme. We find that the MP Strang splitting scheme has a
good resolution and convergence. Moreover, the result obtained by the
MP Strang splitting scheme is free of the spurious oscillations.

5. We apply the MP Strang splitting scheme to the equation

7q+(%ﬁ>xzuﬁfu% (14)

with the initial value

(15)

0.1+ 0.1sin (27x),if 0 <z <1,
Ug\r) =
0.1, else,
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and the periodic boundary conditions in the interval [0,2]. The nu-
merical solution is depicted at ¢y = 1.5 in Figure 5. We can see that
the MP Strang splitting scheme can solve high-accuracy and resolution.
Obviously, the dissipation of the MP Strang splitting scheme is much

small.

T T T

—6— Numerical solution
Exact solution

u(x,t)

T T T T T T

Numerical solution
Exact solution ]

Figure 2: Numerical solution of the advection-reaction equation with the MP basic
splitting scheme (left), the third order TVD basic splitting scheme (right) at final time
ty = % and N = 40, % = 0.4 in Test 2.

Table 2: Estimated La-errors and La-orders for advection-reaction equation with the
MP basic splitting scheme in Test 1.

At _
N £ =0.05
Lo-error Ls-order Ls-error Ly-order
20 6.13e—04 - 7.64e—04 -
40 2.06e—05 4.89 5.43e—05 3.96
80 6.58¢—07 4.96 4.98e¢—06 3.45
160 2.15e—08 4.94 5.64e—07 3.14

Test 6. In this test, we apply the MP basic splitting scheme

subsection 4.3 to the equation

with the initial condition

uo(x) = sin(x),

1
Uy + (5“2) =MNUgx, 1= 13

mentioned in
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Table 3: Estimated La-errors and La-orders for advection-reaction equation with the
MP Strang splitting scheme in Test 1.

At _ At _
N 2L =0.05 =04
Lo-error Ls-order Lo-error Ly-order
20 6.10e—04 - 6.42e—04 -
40 2.04e—05 4.90 2.46e—05 4.70
80 6.50e—07 4.98 1.18e—06 4.38
160 2.04e—08 4.99 8.81e—08 3.80

—©— Numerical solution
Exact solution

02

u(x,t)

Figure 3: Numerical solution of the advection-reaction equation with the MP Strang
splitting scheme at final time ¢t; = 1 and N = 200, % = 0.4 in Test 3.

and the boundary conditions u(—4,t) = u(4,t) = 0 in the interval
[—4,4]. The results of the MP basic splitting scheme are illustrated in
Figure 6 with % = 0.4, at final time ¢ty = 4 and N = 100. We can
deduce that numerical solution given by the MP basic splitting scheme
nicely converges to the true solution.

Test 7. Now we consider the one-dimensional modified Burger’s equation
(MBE) in the following form

g+l (W)y — Mgy =0, 0<z <1, t>1, =2, (18)
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with the initial condition

wato=1)=—— _t>1,0<z<1,0<c<1l, (19

L =2
1+Z€4"

and the boundary conditions

w(0,) = u(1,1) =
ux(O t) = Uy (1 t) O

To apply the MP basic splitting, we split the original equation (18) into
two the sub-problems P; and P, as follows:

B+1

Pr: ut+(5+1) =0,

P oup = nugy.

Then, we get the solution of the MP basic splitting scheme mentioned in
subsection 4.3 in the interval [0, 1]. The results of the MP basic splitting
scheme are illustrated in Table 4 with At = 0.01, Az = 0.0625, n =
0.01, ¢ = 0.5, at final time ¢y = 2. From Table 4 with these parameters,
we can see that the MP basic splitting scheme error norms L., and
Ly are in general better than the proposed methods in references [34,
40]. MATLAB code of the MP process for this test is placed in the
Appendix.

Table 4: A comparison of the MP basic splitting scheme error norms Lo and Ly with
the proposed methods in references [34, 40].

Schemes Lso-norm Lo-norm

Sa¢40] 7.4741e — 04 3.2033e¢ — 04
7.5978e — 04 3.4748¢ — 04

MP basic splitting scheme 2.2677e — 04 1.4944e — 04

6 Conclusion

In this paper, the MP splitting schemes for solving balance laws are proposed.
The MP splitting schemes are introduced to preserve the monotonicity and
positivity properties of the numerical scheme for balance laws with linear and
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0.995 [ 0995

u(x,t)
u(x,t)

0.99 1 0.99 F

—6— Numerical solution

0.985 L L L L L L L L L 0.985 L L L L L L L L L
0 02 04 06 08 1 12 14 16 18 2 0 02 04 06 08 1 12 14 16 18

Figure 4: Numerical solution of the advection-reaction equation with the MP Strang
splitting method (left), the NSFD method (right ) at final time ¢y = 1 and N = 100 in
Test 4.

nonlinear source terms. In these methods, the homogeneous conservation
laws step is discretized by the fifth order MP method, and the reaction step
and time integration are discretized by the third-order TVD-RKS3 method.
The numerical results for balance laws as well as the case for diffusion source
term are also provided results that verify the applicability and efficiency of
the proposed schemes. It is worth studing the MP procedure to the interface
problems that have a wide application in science and engineering [11].
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APPENDIX: MATLAB code of the MP process

function [fplus] = MP(w)

Bl = 1/60;
B2 = 4/3;
alpha =4.0;

eps = 107-10;

2
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0.6 T T T T T T T T T

—©— Numerical solution
Reference solution

Figure 5: Numerical solution of the problem (14)-(15) with the MP Strang splitting

method at final time ¢ty = 1.5 and N = 100, % = 0.4 in Test 5.

fhat =B1x*(2 *u(1)-13*u(2)+47*u(3)+27*u(4)-3*xu(5));
uMP = u(3)+DMM((u(4)-u(3)),alphax(u(3)-u(2)));
if ((fhat-u(3))*(fhat-uMP)<=eps)

fplus=fhat ;
else
DIM1 = (u(1)-2%u(2)+u(3));

DJ (u(2)-2%xu(3)+u(4));
DJP1 = (u(3)-2*u(4)+u(5));
DM4JPH = DM4(4*DJ-DJP1,4%DJP1-DJ,DJ,DJP1);
DM4JMH = DM4(4*DJ-DJM1,4%DJM1-DJ,DJ,DJM1) ;

uUL = u(3)+alpha*(u(3)-u(2));

uAV = 0.5%(u(3)+u(4));

uMD = uAV-0.5*DM4JPH;

ul.C = u(3)+0.5%(u(3)-u(2))+B2*DM4JMH;

umin = max(min(min(u(3),u(4)),uMD) ,min(min(u(3),uUL) ,ulC));
umax = min(max(max(u(3),u(4)),uMD) ,max(max(u(3),ullL),ulC));
fplus = fhat+DMM(umin-fhat,umax-fhat);

end

return

function A=DM4(W,X,Y,Z)
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u(x,t)

-0.04 —©— Numerical solution
Reference solution
-0.05 L L L L L
-4 -3 -2 -1 0 1 2 3 4

Figure 6: Numerical solution of the problem (16)-(17) with the MP basic splitting
method at final time ¢ty = 4 and N = 100, % = 0.4 in Test 6.

A=0.125*(sign(W)+sign(X))*abs((sign(W)+sign(Y))*(sign(W)+sign(Z)))*
min(min(abs (W) ,abs (X)) ,min(abs(Y),abs(Z)));
return
function B=DMM(X,Y)
B = 0.5*%(sign(X)+sign(Y))*min(abs(X),abs(Y));
return
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Abstract

The article deals with constructing a Toeplitz-like preconditioner for linear
systems arising from finite difference discretization of the spatial fractional
diffusion equations. The coefficient matrices of these linear systems have an
S+ L structure, where S is a symmetric positive definite (SPD) matrix and
L satisfies rank(L) < 2. We introduce an approximation for the SPD part
S, which is called Pg, and then we show that the preconditioner P = Pg+ L
has the Toeplitz-like structure and its displacement rank is 6. The analysis
shows that the eigenvalues of the corresponding preconditioned matrix are
clustered around 1. Numerical experiments exhibit that the Toeplitz-like
preconditioner can significantly improve the convergence properties of the
applied iteration method.
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1 Introduction

In this article, we aim to propose a Toeplitz-like preconditioner for solving
the linear system resulting from a finite difference approximation of an initial-
boundary value problem of the spatial fractional diffusion equations (FDEs)
that were introduced in [4]. In this article, the authors show that applying
the finite difference method to the FDEs leads to the following linear system:

Az = b, (1)
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where the coefficient matrix of the linear system (1) is a dense Toeplitz-like
matrix. As we see in [4], the coefficient matrix of (1) can be rewritten as the
sum of a symmetric positive definite matrix S and a low rank matrix L, that
is, A =S+ L (for more details, see [4, 2]). The matrix S has the following
structure:

S =nl, +GD,GT + GTD,G, (2)

where > 0, G is a Toeplitz matrix, and D; and Dy are diagonal matrices
with positive diagonal elements (more details are available in Section 2). In
[4], the authors proposed a preconditioner by replacing G with its Strang’s
circulant approximation and two matrices Dy and D5 by their scalar (identity
matrix) approximation. They showed the superlinear convergence of their
preconditioner, when D; and Ds are scalar identity matrices. In [2], we
introduced a preconditioner based on the approximation of S defined in (2),
and we proved that the proposed preconditioner is strong even though D;
and Dy are not a multiple of the identity matrix. In the following, we give
some definitions about Toeplitz-like matrices.

Toeplitz-like matrices are defined by means of a displacement operator.
Given an n X n matrix A, we consider the down-shift matrix of order n,
L = (62 es - €en On)7 and the displacement operator V defined by

V(A)=A—-Z,AZF. (3)

We define the displacement rank of matrix A as rank(V(A)). The matrix
A is said to have the Toeplitz-like structure if its displacement rank is low
compared with its order n, that is, rank(V(A)) = m < n. If the displacement
rank of A is m, then we can rewrite V(A) as V(A) = CD7T, where C, D €
R™ ™ Two matrices C and D are called the generators of the matrix A.

Throughout this article, we use the following notations: Capital letters,
boldface lowercase letters, and regular lowercase letters denote matrices, vec-
tors, and scalars, respectively. Moreover, I,, denotes the identity matrix of
order n, while J,, denotes the nxn exchange matrix J,, = antidiag(1,1,...,1).
We denote by e; the jth column of identity matrix, and 0 denotes the zero
vector of proper dimensions.

The organization of this article is as follows. In Section 2, we present
the new preconditioner for the discretized linear systems arising from FDEs.
Some computational remarks are given in Section 3. Numerical experiments
are provided in Section 4 to prove the performance of our preconditioner.
Finally, in Section 5, some concluding remarks are provided.

2 Preconditioning technique

The finite difference discretization of FDEs was developed in [4]. By intro-
ducing
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a =G+ —ite =012,
(@) (@ _ (@)

() g (@) _ % T O k
e = —————a- = ]_ 2 . e
gO F(2—O{)7 gk F(2—Oé) 9 ) 737 )
and (@) (@)
aoa gla
a1 af” e @
agl—)l 97(1(1)

the authors showed that the coefficient matrix of resulting linear system by
finite difference discretization of FDEs possesses A = S+ L € R™*" structure,
where

S =nl,+GD,GT + GHTp_ G, (5)
L=cag’ +cJa(Jg)", (6)

in which n > 0, Dy = diag(d+ 1,d+2,...,d+n) with d+; > 0, ¢1,¢2 > 0,
and
g(()o‘) 0O --- 0
(a) ()
g g DY O
Gl =7t 7 € R, (7)

g gl gi
For simplicity, in the rest of the the superscript, («) will be ignored. We see

that the matrix S is a symmetric positive definite and that L is a matrix with
low rank, that is, rank(L) < 2. Denote by di min and di max the smallest

and the largest elements of D, respectively. Letting di = di“%di, in
[2], we used the following preconditioner :
Ps=nl, +d,GGT +d_GTG. (8)

This preconditioner is an approximation of S. We can replace S in A by Pg,
obtaining so-called TL preconditioner

P=Ps+L 9)
for the matrix A.

Theorem 1. If P is defined as (9), then P~1A = M + N, where M is similar
to Pg'S and rank(N) < 2.

Proof. We can extend S = span{g, Jg} to an orthonormal basis of R™. Let
V = (V1 Vg - vn) be the matrix representation of such orthonormal basis,

T
such that v; = % and vo = | Jeg+heg (Ug)'e

llg NJg+hgll2’ el - Suppose that V'

where h = —
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is partitioned as V = (V1 V2), where Vi = (v1 va) and Vo = (V3 vy -+ vy).
From (6), we see that LV, = 0. We have

_ vir VIPZILVL 0
VIPSILV = (V';T) PS'L (Vi Vo) = (I/’;Tps‘lLvl 0> ) (10)

If we define K = I + V' Pg'LV; and

- LKV 0\ r
Q =V <—‘/2TPST1L‘/1K_1‘/1T 0 14 )
then
(I+P3' L)y ' =V[I+VTPs'Lv] VT

L (ViEPsILV 0 IVT
VTP Lvi 0

_ 0 T
- < ‘/2TP 1LV'1 -1 In_2>v

We note that @V, = 0. By this assumption, we can prove our assertion in
the following

P'A=(Ps+ L)' (S+L)=I+Ps'L)y"'Pg'S(I+S7'L)
=(I+Ps'L) Py S+ P L)(I+ PSTL) " (I +S71L). (11)
In (11), if we define M = (I + Pg'L)"'Pg'S(I + Pg'L), then
PT'A=MI+Q)I+S7'L)
=M+N,

where N = M(S7'L + Q + QS™'L). We see that M is similar to Pg'S. Tt
can be easily verified that NV2 = 0. Hence rank(N) < 2. O

Theorem 2. [2] If A € o(Pg'S), then |1 — \| < k < 1, where k =

. A n _ dy max+d4 min  d— max+d— min
with 7 = G and k = max{ 5 ) 5 }.

T <1

Based on Theorems 1 and 2, the eigenvalues of the preconditioned matrix
P~'A are clustered around one, and thus Krylov subspace methods with the
proposed preconditioner coverage very quickly.

Remark 1. The main differences between our proposed preconditioner P
and the proposed preconditioner in [2] Pg are as follows:

1- Pg is an approximation of S in (5), while P consists of two parts. The
first part Pg is an approximation of the matrix S and the second one
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is the matrix L (the rest of the matrix A). Hence, we expect that P is
more accurate than Pg.

2- In the next section, in order to show the computational efficiency of pre-
conditioner P, we prove that P has the Toeplitz-like structure, and its
generators will be computed precisely. By using them, we can use fast
algorithms to compute P~!. Hence, in comparison with the circulant
approximation of Ps in [2], the P~! is computed straightforward.

In Section 4, numerical experiments show that the efficiency of the proposed
preconditioner P.

3 Some computational results

In this section, we show that the matrix P defined in (9) has the Toeplitz-
like structure, and we construct its generators. To this end, we define the
following temporary vectors:

_ T - T
g= (9091 gn-1) t=(91 92 gn-1) - (12)
The following relations can be easily deduced from (4) and (12)

—ap — (a1 — ap)

1 —a; — (a2 — a1)
— = = ZT nCn, 13
a—g r2—a) : a+ape (13)
—Ap—1 — (an - anfl)
g = goe1 + 48, (14)
ZTg =8 —gntn = (8) . (15>

We use the following lemmas in our subsequent discussion.

Lemma 1. Let G be the n x n matrix defined in (7). Then the following
relations hold:

(i) V(GGT) =gg”,
(i) V(GTG) = e1g" G+ G"gel —g'gerel —JZ"gg" ZJ,
(iii) V(Ps) = neiel +d gg”+d_(e1g" G+GTgel —g'ge el —JZ27gg Z.J).

Proof. The matrix G can be partitioned as

G = (gto G01> , (16)
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where G; = G(2 : n,2 : n) is a lower triangular Toeplitz matrix, so the
displacement structure of GGT can be viewed as

V(GGT) = GGT — zGGT z™
(90 0\ (g0 t"\ [0 0)/0GT (17)
“\t Gy)\oGF Gi0/)\0 0 )"

Now, by a straightforward computation, part () of the lemma can be verified.
For part (i), first we know that

g'G=(g"g t'Gy). (18)
Therefore,
V(GTG) =GTG - 2GTGZ" (19)
(90 ET g_o 0 . 0 0_ 0 Gil (20)
“\oGT )\t G4 GT Jt) \o (Jt)T
1o +71
_ (g8 t' Gy
= (Gth —JttTJ>' 1)
It gives that
Ty _ (88 tTG g'g 0\ _ (g'g 0y (0 0
V(@ G>—<o 0 >+<GTtO o o) o
=e g’ G+ G gel —glgere] —JZ"gg" ZJ. (22)

We note that V(I) = ejel, so

V(Ps) = nelel +d+V(GGT) +d_V(GTG)
=neref +d,; 88" +d_(e1g" G+ G gel —g'gere] —JZ"gg" ZJ),

which completes the proof of (7). O

Lemma 2. If we define the auxiliary vectors hy = d_(Jg) — c2Z(Jg) and
hy, = ¢1g — d(Zg), then the following relations hold:

(i) e [(Ja)(Jg)" — Z(Ja)(Jg)" 2] - J JZTgéTZJ (co—d_
(Ja)hT+el(d an +d_gn)(Jg)" +d_(gn(Jg) — ghei)e],

(ii) ¢1 [(a)(g)" — Z(a)(g)" 27| + dy88” = (dy — c1)(Za)(Zg)” + ah] +
e1(aody + dy90)(Zg)" + (d190(Zg) + dygoer)e]

Proof. We see that

)(Ja)(Jg)"+
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e [(Ja)(Jg)" — Z(Ja)(Jg) 2" —d_JZ"gg" ZJ
=2 [(Ja)(Jg)" ~ Z(Ja)(Jg)"Z"] —d_ [J(g — gnen)(g — gnen)"J] By (15)
= [ca(Ja) — d_(Jg)] (Jg)" — c2Z(Ja)(Jg)" Z"
+d_gner(Jg)T +d_g.(Jg)el —d_g’ejel
—Z"a—aye,)] (Jg)" — c2Z(Ja)(Jg) 2" By (13)
g)"
a)

(
=J[ca—d_(a
( T

+d_ gnel +d_ gn(Jg)e1 cz_gflelel
= (2 —d_)(Ja)(Jg)" + Z(Ja)h{ +e1(d_an +d_g,)(Jg)"
+(d-gn(Jg) — d_gnei)e; .

In the similar way, we can prove part (ii) as follows:

a1 [(a)(g)" — Z(a)(g)" 2"] + digg”
= [(a)(e)" — Z(a)(g)" Z"] + dy(goe1 + Zg)(goer + Zg)" By (14)
Z [ch - Cla} (Zg)" +crag’ +dy [98616{ + goe1(Zg)" + QOdelT]
=Z[dy —c1)a—diZ"a—daze,)| (Zg)" +ciag” By (13)
+dy [giere] + goer(Zg)" + goZge] |
— (@ — c1)(Za)(Zg)" + ahf + ex(aod: + dyg0)(Z)"
+(dy90(Zg) + dy gger)el

O

Theorem 3 indicates that P in (9) has the Toeplitz-like structure, and we
can use a superfast solver to compute P~ 1.

Theorem 3. The matrix P defined in (8) is a Toeplitz-like matrix and its
displacement operator is

V(P) =(c; —d-)(Ja)(Jg)" + (d+ — c1)(Za)(Zg)" + Z(Ja)h{
+ahl + e hl + hyel, (23)

where h; and hy are defined in Lemma 2, and

h; = (d_a, +d_ gn)(Jg) +dy(ap + go)Zg +ne1 +d_G7g,
hy =d_g,(Jg) — gie1 + dygo(Zg) + dygjer + d_G'g — d_g" ge..

Proof. We have P = Ps + L. Hence

V(P) =V(Ps) + V(L) = V(Ps) + c1((a)(9)" — Z(a)(Zg)")
+ co(Ja(Jgh) — ZJa(ZJg)T). (24)

By part (iii) of Lemma 1, we can rewrite (24) as follows:
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V(P) =nere{ +d gg" +d_(e1g" G+ G ge] —g'gere] —JZ"gg" ZJ)
+er((a)(9)" = Z(a)(Zg)") + c2(Ja(Jg") — ZJa(Z]g)")
= [(Ja)(Jg)" — Z(Ja)(Jg)" Z"| —d_JZ"gg" ZJ
+a [(a)(g)" — Z(a)(g) 2" ] + digg”
+neref +d_(e1g" G + G gel —g'gese])

Parts (i) and (i) of Lemma 2 and the above equations imply that

V(P) =(cs —d_)(Ja)(Jg)" + Z(Ja)hi + e(d_a, +d_g,)(Jg)"
+ (d_gn(Jg) — grer)el + (dy —c1)(Za)(Zg)" + ahj
+ei1(aody + dygo)(Z28)" + (dygo(Zg) + dygger)e]
+nere] +d_(e1g" G+ G ge] —g'gere])
=(cg —d_)(Ja)(Jg)T + Z(Ja)hT + (dy — ¢1)(Za)(Zg)T + ahl
+e1 ((d—ay + d_g,)(Jg) + di(ao + go) Zg + ne + J_GTg)T
+ (d-gn(Jg) — gher + dy go(Zg) + dygjer +d_G'g — d_g'ger) ef
=(ca —d_)(Ja)(Jg)" + (dy — 1)(Za)(Zg)"
+ Z(Ja)h] + ahl + e h] + hye].

O

We showed that our preconditioner P has the Toeplitz-like structure and
its displacement rank of P (rank(V(P))) is 6. So we can use fast and sta-
ble Levinson like algorithms [5] to compute P~'r in O(n?) operations. For
Krylov subspace iteration methods such as preconditioned GMRES [10], high
quality preconditioning plays a crucial role in accelerating the convergence
speed of the Krylov subspace iteration methods. Instead of O(n?) operations
to apply our preconditioner in each iteration, Circulant preconditioners re-
quire only O(nlog(n)) operations in each step. Significant reduction of total
iterations (and total CPU time) by using our preconditioner in numerical
experiments show the efficiency of our preconditioner.

4 Numerical experiments

The GMRES(20) (restarts every 20 inner iterations) with the proposed pre-
conditioner is applied to solve the linear system (1). We choose the right-hand
side such that =* = (1,2...,n)7 is the exact solution, that is, b = Ax*. The
stopping criterion in the numerical experiments is |7 ||2/]|b|l2 < le—7, where
ri is the residual vector of the linear system after k iterations and b is the
right-hand side. For all experiments, the initial guess is chosen as the zero
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Table 1: Numerical results for Example 1
(0% n I PC PS TL
Iter CPU Iter CPU ITter CPU Tter CPU
0.7 | 210 81 23.5113 6 0.6189 4 0.4012 1 0.3001
211 1 - 7 21718 5 1.6312 1 0.9017
212 T - 7 7.9142 5 5.1305 1 2.7321
213 ] - 8 9.8320 5 6.3483 1 5.9821
214 1 - 11 14.8639 7 9.6407 1 8.9231
0.9 | 210 T - 13 1.4921 8 1.2134 1 0.5743
211 ] - 21 9.5901 13 5.8513 1 1.2401
212 T - 29  46.2163 17 26.2245 1 3.5421
213 T - 1 - 1 - 2 7.3142
214 T - 1 - T - 2 10.6893

vector. All the numerical experiments are run in MATLAB on a desktop with
the configuration: Intel(R) Core(TM) CPU Q9450 2.66 GHz and 8.00 GB
RAM. In the following tables, “I” represents the GMRES method without
preconditioning technique. We use Pc to denote the circulant preconditioner
[4], Ps to denote preconditioner in [2], and T'L to present the proposed pre-
conditioner defined in (9). Also the “Iter” denotes the number of iterations,
“CPU” denotes the total CPU time in seconds for solving the problem, and n
denotes the size of our linear system. In the tables, { indicates no convergence
within 100 iterations.

Example 1. In this example, we consider

1 2
D, =di —— e (=)t 2
+ dlag{oa(n_l) 7(n_1) ) 7} (5)
n—2 n—3
_ =diag{l,(—)" e
D_ = ding{1, (=)', (A=) 70}, (26)

and Cl1 = Cy = 2.

Example 2. In this example, Dy are random diagonal matrices with diag-
onal entries taken independently at random from [0, 1] and ¢; = ¢y = 2.

The numerical results of Examples 1 and 2 are shown in Tables 1 and 2,
respectively. Tables 1-2 show clearly the fast convergence of the T'L precon-
ditioner. We see that T'L preconditioner is more effective in both CPU time
and the number of iterations than Ps and Pg preconditioners.

In what follows, we compare the eigenvalues of A and P! A for Example
1, the results are shown in Figures 1 and 2. As we see the eigenvalues of
preconditioned matrix P~ A are clustered around 1.
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Table 2: Numerical results for Example 2
« n 1 PC PS TL
Iter CPU | Iter CPU Iter CPU Iter CPU
0.7 | 210 94  0.5931 6 0.6907 4 0.4455 1 0.2517
211 T - 7 1.7012 5 1.3259 1 0.8993
212 ] - 7 8.2302 5 6.4216 1 2.3263
213 1 - 9 11.4134 6 8.1983 1 7.3129
214 T - 11 14.3921 7 11.0214 2 10.9386
0.9 [ 210 ] + - 30 23102 | 17 1.7492 1 0.4352
211 T - 41 14.0561 25 10.9318 1 1.3107
212 T - 75 47.5169 | 44  20.9312 1 4.3563
213 T - T - T - 2 9.8311
914 t _ 1 - i - 2 14.0968
15 . . . 15
1 1 1
05F 1 05F

0¢EDOCDO O O O O

0.5 b 0.5
1 . . . 1 . . .
0.9 0.95 1 1.05 11 0 2 4 6 8

Figure 1: Eigenvalues of P~1A (left) and A (right) for Example 1, with a = .9 and

n = 210,

5 Concluding remarks

In this article, the preconditioned GMRES method with Toeplitz-like struc-
ture was employed to solve the discretized linear systems arising from FDEs.
The displacement structure of the Toeplitz-like preconditioner was computed
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1.5 T T 1.5 T T
1 E 1F _
051 g 05f 1
0r (0
0.5 g 0.5F 1
1 . . 1 . .
0.5 1 1.5 0 50 100

Figure 2: Eigenvalues of P71 A (left) and A (right) for Example 1, with o = .9 and
n =212,

precisely. The efficiency of the proposed preconditioner was proved even
though the diffusion coefficients are not constants. Numerical experiments
have demonstrated the efficiency of the proposed preconditioner.

Nevertheless, it is interesting that to propose the possible Toeplitz-like
preconditioner for two-dimensional FDEs, and then examine the efficiency of
the proposed preconditioner.
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A high-order algorithm for solving
nonlinear algebraic equations

A. Ghorbani* and M. Gachpazan

Abstract

A fourth-order and rapid numerical algorithm, utilizing a procedure as
Runge-Kutta methods, is derived for solving nonlinear equations. The
method proposed in this article has the advantage that it, requiring no
calculation of higher derivatives, is faster than the other methods with the
same order of convergence. The numerical results obtained using the devel-
oped approach are compared to those obtained using some existing iterative
methods, and they demonstrate the efficiency of the present approach.
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Keywords: Order of convergence; Newton—Raphson method; Householder
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1 Introduction

The development of numerical techniques for solving nonlinear (algebraic
or transcendental) equations (NEs) is a subject of considerable interest. A
vast amount of research work has been invested in the study of the NEs.
Solution of these equations can be obtained using classical numerical methods
as Newton-Raphson method (NRM) or the Householder iteration method
(HIM); see [6]. There are many articles that deal with NEs, for example,
[1, 2, 3, 4, 5]. A more extensive list of references as well as a survey on
the progress made on this class of problems may be found in [8]. However,
in order to establish a more accurate algorithm, one has to calculate higher
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order derivatives, for example, like the HIM, which can be considered a serious
drawback.

Here, we establish a fourth-order fast algorithm for finding an accurate
solution of the NEs with the advantage that there is no calculation of higher
derivatives. Moreover, the merit in this method can be observed due to high
exactness, lesser number of iterations, and lesser value of errors as compared
to the other existing methods. The examples analyzed here reveal that the
developed algorithm is effective to solve the NEs.

2 Basic idea of the new algorithm

Consider the nonlinear algebraic equation

J(@) =o. (1)

We assume that « is a simple zero of (1), that f is a C? function on an
interval containing «, and that A is an initial guess sufficiently close to a.
Also we suppose that |f’(a)| > 0. Using Taylor’s series around A for (1), we
have

1

F)+ @ = NfF ) + 5@ =2 + %(az — NN 4o =00 (2)

We can rewrite (2) in the following form:

x =c+ N(z), (3)
where )
o) W
and
Lo e ST
N(z) 5 (x =) IR (5)
The NRM is then given by

(6)

T =z, — ,

n+1 n fl(xn)
where zg is the initial guess. The iteration (6) will converge to « if the
starting point xg is close enough to «. This process has the second-order
convergence.

The HIM is given by (see [6])

f@n) Pl )

T T T ) T 2 ()
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The iteration (7) with the third-order convergence will converge to « if
the starting point zg is close enough to a.

As observed in the above-mentioned methods, for obtaining a more ac-
curate solution of «, we have to take n, order iteration, as large as possible,
or go forward with the calculation of higher derivatives. In order to remove
these demerits, here we look for a scheme without computing higher order
iterations/derivatives that contain high accuracy. To illustrate the idea be-
hind the developing algorithm, we construct an iterative procedure in the
following form:

Tn41 = Tn + Akl + Bk27 (8)
where )
T
kl - f/(mn)’ (9)
S+ Ch)
ko = ) (10)

In (8)—(10), the coefficients A, B, and C are constants to be determined
later. We note that the NRM (6) can be obtained from (8) for the values
A=—-1land B=C=0.

Now, we want to determine the constants of A, B, and C so that the
formula (8) is similar to the formula (7) of accuracy. From (8), therefore,
using Taylor’s expansion, we have

Tpt1 = 2Zn + (A+ B+ BC) J{((ZT;)) 4 B02W' (11)

Comparing (7) and (11) and equating the coefficients with identical terms,
we get

(12)

A+ B+ BC =-1,
BC? = —1.

The solutions of (12) allow us to suggest different iterative methods (of
at least third-order) for solving the NEs of (1). Two solutions for the system
(12) are A=0, B = 7%, C = #, and A = B = C = —1. Thus, sub-
stituting the later solution into (8)—(10), we will have the following iterative
algorithm:

Tpa1 = Tpn — [k1 + ko],

by — f(zn)
LT () (13)
ky = f(xn — k1)
f'(wn)
Now, if, according to the definition f’(z) = limp_q M, we esti-

mate the value of first derivative by placing h ~ — ]{,((fc")) as
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fl(z) ~ o) ()~ f (2 - J{'(&)>))7 (14)

then we will have

Tpt1 = Tpn — [k1 + k2],
. f2(@n)
Fen) (Fwn) = f (20— $E5)) (15)
by = 1@ k1)
F(@n)

Now the second algorithm could be gained by substituting the former
solution into (8)—(10) as

3+5

Tnt1l = Tp — 9 k2a
f(zn)
ki =
1 f/(xn)’ (16)
B (G )
’ fllan)

Remark 1. As we know well, these kinds of algorithms need a good initial
guess to work. This shortcoming can be readily removed by finding subinter-
vals on x that contain sign changes of f(x) (observe the appendix section).

Remark 2. From (15) and (16), we can comprehend that in each iteration
of the algorithm (15), we need to perform four function evaluations, and for
the algorithm (16), there are three function evaluations. However, the fast
convergence of these methods often compensates for these defects.

3 Analysis of convergence

Before proving the convergence of the algorithms (15) and (16), here the
following definition is given.

Definition 1. Let e¢,, = x,, — « be the truncation error in the nth iterate. If
there exist a number 8 > 1 and a constant ¢ # 0 such that

lim (o1l (17)

=200 |en|?

then  is called the order of convergence of the method.

Now, we consider the convergence of the algorithms (15) and (16).



A high-order algorithm for solving nonlinear algebraic equations 111

Theorem 1. Consider the nonlinear algebraic equation f(z) = 0. Suppose
that f is sufficiently differentiable. Then the convergence of the algorithm
(16) is at least of order 3.

Proof. Let a be a simple zero of f(z). Since f(z) is sufficiently differentiable,
by expanding f(x), f'(x), f"(x), and f"'(z) around «, we get

flzn) = (@) [en + do€? + dzed + dyed + dsed + - ] ,

f(xn) = f(a) [1 + 2dge,, + 3dze? + 4dyed + bdsel + 6dged + - - ] ,

M (xn) = f(a) [2d2 + 6dze,, + 12dse? + 20dse3 + 30dget + 42d7ed + - - ] ,

fm(l‘n) = f’(a) [6d3 + 24dye, + 60d56% + 120d662 + 210d7€f}i + 336d8€?I B iR

(18)
where d,, = %f;y,lzg;), n=23, ..., and e, = x, — a. We can rewrite (16) as
follows: )

T
ent1 = €n + f(z+ f’(xn)> (19)

or using Taylor’s series as

ent1 = ep+DB

2 f/(xn) 6 fl<33n)

(20)
where B = —3+2\/5 and C = 1’2‘/5. By a simple operation, from (18) and
(20), we acquire

o lental o 6/"%(c) + (V5 = 3)f"(@) /"' (a)
| =4d 5—3)ds = , (21
i T = 4+ (V5 - 3)ds 672(a) (21)
which shows that the algorithm (16) is at least a third-order convergent
method and this ends the proof. O

Theorem 2. Under the assumptions of Theorem 1, the convergence of the
algorithm (15) is at least of order 4.

Proof. Consider the above expansions of f(z), f'(z), f”(z), and f"'(z). Pro-
ceeding as before, we obtain

3" (a) + () f (o)

1. |en+1|
241" (cx) ’

n—oo |e,|*

=d§+d4=

(22)

which shows that the algorithm (15) is at least a fourth-order convergent
method and thus the theorem is proved. O

(14O ) + & t= ) )+ & = ) f’“(:m] ,
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4 Numerical implementations

The test problems given in this section demonstrate the effectiveness of the
developed algorithms to solve the NEs. Meanwhile, the results obtained using
the algorithms proposed in this work, (15) and (16) are compared to those
obtained using the HIM and a fourth-order method presented in [7]. All
calculations have been carried out by using the symbolic calculus software
Maple 17 to 2500 significant decimal digits.

Example 1. Solve the following NE:

x — cos(x) =0, o = 2. (23)

Example 2. Solve the following NE:

r—2—e =0, o = 2. (24)

Example 3. Solve the following NE:

sin®(z) —2*4+1=0, 9= -2 (25)

Example 4. Solve the following NE:

22— (1-2)=0, 29=1. (26)

The numerical results of Examples 1-4 can be observed in Table 1. In
Table 1, we list the value of absolute error f(z,) (labeled as |f(z,)|) when
n=1,2,3,4,5 for the above examples.

From the numerical results of these cases analyzed here, it is easy to
conclude that the proposed algorithms are effective and accurate for solving
NEs. Moreover, unlike HIM, the developed approaches require just first-order
derivative per step.

5 Conclusions

The presented algorithms in this article give rapid convergent approxima-
tions. They have the advantage of giving an accurate solution with fewer
iterations than the other existing methods.
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Table 1: The numerical results obtained from solving the above investigated examples
using the algorithms (15) and (16), HIM, and the method of [7] for few iterations.

Algorithm f)l  Af)| | f(s)l |f(@a)] [f(xs)

Example 1
HIM 7.6_3 7.7_¢ 7.8_12 8.0_94 8.5_48
Algorithm (16) 1.1 5.0_5 95.6_15 7.7 _45 2.0_134

Method of [7] 9.9,4 1.2,14 2'4758 4.1,233 3.3,932
Algorithm (15) 1.2,4 5.1,19 1.6,76 1.4,306 9.4,1227

Example 2
HIM 9.2_4 41 ¢ 81_17 3.1_31 4.5 g9
Algorlthm (16) 1-3—6 1.9_21 5.8_66 1.7_199 4~2—600
Method of [7] 7.9,8 9.3,33 1.9,132 2.9,531 1.6,2126
Algorithm (15) 4.1,8 3.2,34 1-17138 1.5,556 5.5,2228

Example 3
HIM 3.8, 3.2, 3.0_4 295 27 16
Algorithm (16) 1.6_4 5.6_4 3.3_11 7.0_33 6.7_9gs
Method of [7] 6.9,2 2.2,6 2.8,24 7~3796 3'57382
Algorithm (15) 3.6,2 4.8,8 1.7,31 2.6,125 1.3,500
Example 4
HIM 2.2, 2.1, 30_, 6.1.5 2615
Algorlthm (16) 5.1_2 6.0_5 1.3_13 1.1_39 8.7_118

Method of [7] 1.6,2 4.4,8 2.4,30 2.0,119 1.0,475
Algorithm (15) 2.9,4 2.3,15 9'9760 3.3,237 4.1,947

Appendix

Maple code of the algorithm (15) for finding a simple zero of f(z) := fun with
the initial guess zg := x0 = (a,b) up to dgt digits, where ftol determines
the tolerance.

fRoots := proc(fun,x0,ftol,dgt)
localm, n, p, r, i, j, k1, k2, £, Df, df, idx, num, fnrm, it;
if dgt<=abs(loglO(ftol)) then
error " Number of digits must be greater than log of ftol"
end if;
idx := ["$ (x0[1]1+ii/2,ii = 0 .. 2%(x0[2]1-x0[11))];
f := unapply(fun,x);
Df := diff(f(x),x);
df := unapply(Df,x);
num := 2*x(x0[2]-x0[1]);
m := 0;
for i to num-1 do
if signum(f(idx[i])) <> signum(f(idx[i+1])) then
m := m+l;
plm]l := [idx[i], idx[i+1]];
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end if
end do;
if not type(p,table) then error " f(x) contains no sign changes " end if;
for j from 1 to m do
r[0] := 1/2x(p[jl1[11+p[jI1[2]);
fnrm : =1: it := 0:
for n from O while (fnrm > ftol) do
k1 := evalf(f(r[nl])~2/(df(r[n])*(f(r[n])-f(r[n]-£(r[n])/df(r[n])))),dgt);
k2 := evalf (k1*f(r[n]l-k1)/f(r[n]),dgt);
r[n+1] := evalf(r[n]-k1-k2,dgt);
fnrm := abs(evalf ((f(r[n+1])),dgt));
it = it+1;
end do;
printf(" x[0] = %g \n Itration = %d \n [£(x)| = e
x = %a \n\n",r[0],it,fnrm,r[it]);
end do;
end proc:

For example, one can use the above code to solve the NE 1n(x+1)+x-1
(with root x = 0.557145598997611416858672000001) by the following:

fRoots(In(x+1)+x-1,[0,10],107(-10),30);
x[0] = 0.75

Itration = 2

|[£(x)| = 6.839800e-26
x = .557145598997611416858671958351
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Computation of eigenvalues of fractional
Sturm—Liouville problems
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Abstract

We consider the eigenvalues of the fractional-order
Sturm—Liouville equation of the form

=Dy o Dgyy(t) +a@)y(t) = Ay(t), 0<a <1, te[o,1],
with Dirichlet boundary conditions
L% (®)|i=0 =0 and I;7%y(t)li=1 =0,
where g € L?(0,1) is a real-valued potential function. The method is used

based on Picard’s iteration procedure. We show that the eigenvalues are
obtained from the zeros of the Mittag-Leffler function and its derivatives.
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1 Introduction

Fractional Sturm-Liouville Problems (FSLPs) are generalizations of the clas-
sical Sturm—Liouville Problems in which the ordinary derivatives are replaced
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by fractional derivatives or derivatives of fractional order. As an introduc-
tion, the interested reader may wish to consult the great variety of works on
the subject, starting with books such as [14, 20, 23]. Several authors have
considered the numerical FSLP, for example Al-Mdallal [2, 24] applied the
Adomian decomposition method for solving fractional Sturm—Liouville prob-
lems. Abbasbandy and Shirzadi [1] applied the homotopy analysis method
for solving fractional Sturm-Liouville problems. Also in [8], the eigenvalue
problems for the fractional ordinary differential equations have been inves-
tigated with different classes of boundary conditions including the Dirichlet,
Neumann, and so on. They explained that choosing a = 2 leads to the
classical ones of the second-order differential equations. When the order «
satisfies 1 < a0 < 2, the eigenvalues can be finitely many; see [9, 22]. It has
been applied to many fields in science and engineering, such as viscoelas-
ticity, anomalous diffusion, fluid mechanics, biology, chemistry, acoustics,
control theory, and so on. In the applications mentioned above, a class of
integro-differential equations with singularities, fractional differential equa-
tions have been involved; see [11, 16, 15, 17, 21, 18, 20, 5]. In [25], the
authors have considered a regular fractional Sturm-Liouville problem (RF-
SLP) of two kinds RFSLP-I and RFSLP-II of order v € (0,2) with the
fractional differential operators both of Riemann—Liouville and Caputo type,
of the same fractional-order p = v/2 € (0,1). It was proved that the reg-
ular boundary-value problems RFSLP-I & -IT are indeed asymptotic cases
for the singular counterparts SFSLP-I & -II. The inverse Laplace transform
method for obtaining analytical solutions of the FSLPs and eigenvalues has
been investigated in [10]. The reproducing kernel method has also been used
to calculate the eigenvalues of the FSLPs. Dehgan and Mingarelli [6, 7] have
investigated the general solution of three- or two-term fractional differential
equations of mixed Caputo/Riemann-Liouville type in the case of Dirichlet
boundary conditions. From a numerical viewpoint, we also refer the reader
for fractional differential equations to [2, 3, 4, 12, 24]. Particularly, the
boundary value problem is of the form

—°D§y o Diry(t) +q(t)y(t) = Ay(t), 0<a<1l, tel0,1], (1)

L%y (t)i=0 =0, and Ij7%y(t)|i=1 = 0.

For each 1/2 < a < 1, it is proved that there is a finite number of real
eigenvalues, an infinite number of nonreal eigenvalues, that the number of
such real eigenvalues grow without bound as a« — 17. Also, they expressed
asymptotically behavior of the eigenvalues as a function of « in the following

form:
nmw

sin(5)

a—17.

An(a) ~ ( )%

)

This corresponds exactly with the well-known classical asymptotic estimate

An — n?m? as n — oo; see [6, 7). The remaining structure of this paper is or-

ganized as follows: In the next section, we review the Mittag-Leffler function
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and Laplace transform of the Riemann—Liouville and the Caputo fractional
derivatives. In section 3, we discuss the zeros of the iterative method with
two examples. In section 4, we discuss the analysis of the iterative method.
The last section includes our conclusions.

2 Preliminaries

We recall some definitions in fractional calculus. We refer the reader to [6]
for further details.

Definition 1. The left and the right Riemann—Liouville fractional integrals
I% and I® of order a € R are defined by

a

0= s 0= s (@ @)
and . )

e f(t) = @/t (s— )°Lf(s)ds, [a,b),
respectively.

Here I'(«) denotes Euler’s gamma function. The following property is
easily verified.

Lemma 1. For a constant C', we have I, C' = I(f(;j_)f) -C.

Definition 2. The left and the right Caputo fractional derivatives D¢, and
€Dy are defined by

t
DY) = 2 0 D) = s [ (e= s e s, e
0
and for t < b,
—_1\n b
DY F(0) = () o D) = s [ s, (4

respectively, where f is sufficiently differentiable and n — 1 < o < n.

Definition 3. The left and the right Riemann-Liouville fractional derivatives
D¢, and Dy are defined by

dr t
ﬁdtfﬂ/a (t — 5>n_a_1f(s)d8, t> a,
(5)

DEf(t) = D" o I (1) =
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and for ¢ < b,

_1\n n b
Dy f(t) :== (—1)"D" o I}~ f(t) = anl_)a)jtn/t (s—t)" "L f(s)ds, (6)

respectively, where f is sufficiently differentiable and n —1 < o < n.

2.1 The Mittag-Leffler function

The function E,(z) is defined by

k

Bo(z) = kz:% m (2 € C, R(a) > 0), (7)

which was introduced by Mittag-Leffler [20]. In particular, when o = 1 and
a = 2, we have

Ei(z) =€*, Ex(z) = cosh(v/z).
The generalized Mittag-Leffler function E, g(2) is defined by

el k

Eap(2) = kz:% m (2,0 € C, R(a) > 0), (8)

of course, when § = 1, E, g(z) coincides with the Mittag-Leffler function
(18):
Eui1(2) = Eo(2).

Two other particular cases of (3) are as follows:

Eia(2) = ezz— L Bas(e) = Smh\/(;fz)

Further properties of this special function may be found in [11].

Theorem 1 (see [22]). If @ < 2, § is an arbitrary real number, p is such
that
T < p < min{r, Ta}, and ¢ is a real constant, then

|Ea,p(2)] <

<larg(z)| <m), |z| >0, ze€C.
o S larg@l <), el >
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2.2 Laplace transform

Definition 4 (see [22, 19]). The Laplace transform of a function f(¢) defined
for all real numbers ¢ > 0, ¢ stands for the time, is the function F(s) that is
a unilateral transform defined by

ﬂ@zzwwy:AmJ%WMu

where s is the frequency parameter.

Definition 5 (see [22, 19]). The convolution of f(t) and g(t) supported on
only [0, 00) is defined by

(hmmzéf@w—wm f.9:10,00) 5 R,

Property 1 (see [22]). The Laplace transform of the convolution of f(¢) and
g(t) is given by following relation:

L{(f+9) )} = L{f (1)} x £{g(t)}.

Property 2 (see [6, 22]). The Laplace transform of the derivatives of the
Mittag-Leffler function reads as follows:

(Re(p) > |a]~).

o0 klse=P
7sttak:+,BflE(k) NN = —7
/0 € Otvﬂ( ) (S(x T )\)k-l-l !

Property 3 (see [13, 22]). The Laplace transform of the Riemann-Liouville
fractional derivative is obtained as

n—1

(LoDfy)(s) = s*(Ly)(s) = Y _ " F I D*( I *y)(0), n—1 <a<m,neN.
k=0

If 0 < a < 1, then (£0D%y)(s) = s*(Ly)(s) — (o “y)(0).

Property 4 (see [13, 22]). The Laplace transform of the Caputo fractional
derivative is obtained as

n—1

(L6D7y)(s) = s*(Ly)(s) — Z s FHDFY)(0), n—1<a<nmneN.
k=0

If 0 < a <1, then (£5Dy)(s) = s*(Ly)(s) — s*1y(0).
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3 Iterative method

If we take the Laplace transformation of equation (1), then we get the fol-
lowing equation:

(e a—1
s I—a s o 1
Ly} = mfm y(t)t=0 + mDmy(t)\t:o + mS{h(t)},
where h(t) := q(t)y(t). We use the inverse Laplace transform
y(t) =c1t* " Eaq o(= M) + 2t Bag a41(—At>*) o)

+ 127 Bog a0 (—AE2Y) * h(t),

in which, specifying the constants in (2) by setting, without loss of generality,
c1 = 0 and ¢y = 1 are given constants and * is the convolution symbol. We
consider the following iterative method:

Y (t) = t*Eog a1 (—M>*) + /0 (t — 5)** " Eaa2a (At — $)**)q(s)ym—1(s)ds.

Example 1. For simplicity, first we assume that ¢(s) = 1 and that
yo(t) = TfaEga,a+1(—/\t2a).

Then we get

y1(t) =t*Faq,at1 (—)\tza)

t
+ / (t = 8)** " Eaa 20 (= A(t — 8)°*)s" Baa,a1(—As")ds.
0

To calculate the integral term, we apply the following method:

2_1(3{/01(75 —8)2 By 00 (At — 8)**)5% Bagat1(—As**)ds})

L 3001 a
= ﬂtg Eéa),a+1(_)‘t2 )

Thus

1
Y1 (t) =t Ege ap1 (M) + ﬁ755”0‘1352M1(—/\1620‘).

Now, we calculate yo(t) as follows:

1
yot) = y1(t) + 1™ B5L) o (- 2%),

as the same way, we get
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1
gt Bl a1 (A7),

y3(t) = ya(t) + 3

Finally, after the iteration, we have the following relation:

m—+1

1 a (k a
ym(t) = Z k|t(2k+1) Eéoz)a+1( )\tz )
k=0

123

(10)

By choosing some terms from the approximate solution and calculating their

zeros, the same results are obtained from [7] as follows:

1
ys(t) :taEQQ,aJrl(_)‘tQa) + 7t3aE£i¥)a+1(_)\t2a)

1!

1
+ itmEéi{aﬂ(_)‘tQa) 3 t7aE§?z;)a+l

For example, if we take three terms with the boundary conditions

1

Il—a =
o+ y(t)‘t,1 F(l_a

then we get

— 1 ! - [}
IlJr y3( )|t:1 =g 1(2{1_‘(1—(1)/0 (tfs) S E2a7a+1(7)\82 )dS

1

t
1
—1-7)/0 (t—s)~ al!s E§2a+1( A\s2Y)ds

Il -«

1 g 1 5,2 N
+MA (t*S) 2 5 Eéa)oH»l( /\52 )dS

(=A%),

| / (t— )" y(s)ds = 0,

1 ¢ 1 )
+ m/o (t—s)" a3's Egi{aﬂ(_w JdsHlir = 0.

Using the inverse Laplace transform implies

200—2 200—2

11—« —1y 5 -1 $
L ys(Ol=r = € G 3+ & @ )

2(12 2a2

)+ () =0

_ [tha,z(*/\t%‘)+t2°‘+1E§2 (—A£2) +t4a+1E(2) H(=AE2)

+ U HER (M) =0,

Therefore, the zeros of the above relation yield eigenvalues.

For the case of ¢(s) = 0, we refer the reader to [6, 7].
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Table 1: The eigenvalues A, of the FSLP of Example 1

k « 0.88 0.92 0.96 0.98 0.99 1
10 A, 10.71568699 10.55992405 10.66410923 10.78678886 10.86333576  10.94942560
27.42039814  31.48842150  35.71275308 38.01570185 39.23145940  40.49542871
39.66187430 51.88983922 67.66694524 77.14409122 82.33647923 87.85647119
20 A, 10.71568686 10.55992405 10.66410923 10.78678886 10.86333576 10.94942560
27.51414362  31.51192899  35.71778637 38.01801903  39.23303636  40.49650499
60.83896648  66.90351096  76.82733019  82.94041507  86.28709241 89.83417215
86.83800089 108.6657324  131.4598304 144.4575545 151.4897515 158.9183593
107.4785323  147.2884927 199.9559706  231.8456925 238.3472917  249.1565859
260.3905771  286.9178097
275.8685836  300.6931093

Figure 1: The curves of eigenfunctions, ¥ = 10 for n = 1 (solid line), n = 2 (dash
dot line), n = 3 (dash line), where o = 0.98, A\ = 10.78678886, A2 = 38.01570185, and
A3 = 77.14409122 for Example 1.

0 0.2 0.4 0.6 0.8 1

Figure 2: The curves of eigenfunctions, k = 10 for n = 1 (solid line), n = 2 (dash
dot line), n = 3 (dash line), where a = 0.99, A\ = 10.86333576, A2 = 39.23145940, and
A3 = 82.33647923 for Example 1.
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Remark 1. Note that as « approaches 1, one can see that the eigenvalues
satisfy \,, = n?7w? + 1. This shows that our results are a generalization of the
classical ones.

Example 2. Now, we assume ¢(s) = s?, and we have the following iterative
method, analogous to the previous computation:

t
ym(t) = taEZa,oc-‘rl(_/\tza) + / (t - $)2a71E2047204(_)‘(t - 3)2Q)Q(S)ym—l(5)ds'
0
We define
Y1 (t) =t Eaq ae1(—A)

t
+ / (t — )2 By 00 (—A(t — 5)2) - sa+ﬁE2a7a+1(f)\s2o‘)ds,

0
and again to calculate the integral term, we apply the following method:

e <£{t2a_1E2“’2a(_)‘t2a)} ‘ S{tquBEza,aJrl(—)\tQa)})
= i (=) P((2k +1)a+ 5 +1) GRA3)atbp

o — 2.
I'((2k1 + Da+1) 2k +3)atB+41( )

k1=0
Thus
) o0 . T((2k + Do+ B +1)
y(t) = yO(tHk;o(_A)k TT(@k + Da 1)

X t(2k1+3)a+ﬁEza,(2k1+3)a+5+1(*)\tm)a

now, we calculate yo(t) as follows:

ya(t) =y1(t)+ > Y (=A)fth
k1=0 k2=0

2

" T((2k1 + Da+B+1) T'((2ke + 2k +3)a+ 26+ 1)

((2k1 + Da+1)  T((2ks +2k1 + 3)a+ B+ 1)
X t(2k2+2k1+5)0¢+25E2a

,(2k2+2k1+5)a+268+1 (_/\1520‘)7
(11)

similarly, we have
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y3(t) =y2(t)

(oo} [e.e] oo
—\)krtkatks | F((le + 1)0{ + 0+ 1)
+g%g;g;< ) T((2k: + Do+ 1)
[((2kg + 2k1 +3)a + 268 + 1) y [((2ks + 2ka + 2k +5)a+ 38+ 1)
T((2ks + 2k1 + 3)a+ B+ 1) = T((2ks + 2ks + 2k1 +5)a+ 28+ 1)
x t(Zhat2ket2bitT)at3B

(k2o 2k +7)a+38+1(—AE?).
Finally, we get the following relation for y,, (t):

Ym ( =Ym— 1 + i i Z k1+k:2+‘..+km %

k1i=0ko=0  km=0 (12)
% .t(2km+2k:m,1+~~~+2k1+(2m—1))a+m6

2
X Eoo (2 +2km 14+ 2k1+(2m—1))at+mB+1) (—AEY),

where

A=T((2k1 + Da+ 8+ DD((2kz + 2k1 + 3)a+ 28+ 1) x
L((2ky, + 2kpm—1+ -+ 2k1 + (2m — 1)a+mpB + 1),

and
B =T((2k; + 1)+ D)T((2ks + 2k1 + 3)a + B+ 1) x
X T((2km +2km—1 4+ +2k1 + (2m —1))a+ (m—1)5+ 1).

Now, in order to obtain eigenvalues, by choosing three terms from (37) and
imposing the following boundary condition, we have

L7 “ys()le=1

t
v (Q{ T ! / (t —5) "% Eag,a+1(—As2%)ds
— Q)

(2l~c1+ Da+8+1)
+Z( N o T Dat 1)

k1=0
X m/ (t_5)7045(2]“+3)Q+BE2Q,(21€1+3)&+3+1(—/\SQO‘)ds

b ks D26+ 1o+ B+ 1) T(2ks + 21 +3)a+ 28+ 1)
+ Z Z T((2k + Da+ 1) T((2ks + 2k +3)a+B+1)

k1=0 ko=0

1 ¢ _
X 7/ (t—s) a5(2k2+2k1+5)a+25E2a,(2k2+2k1+5)a+26+1(_)‘52a)d3
I'l—a) /o
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Shaks (21 + o+ f+1)
+ —_\)k1t+katks
g::o g::() g::()( ) T((2k1 + 1)+ 1)

D((2k2 +2k1 4+ 3)ar+284+1) T['((2k3 + 2k2 +2k1 +5)a+38+ 1)
T'((2k2 + 2k1 +3)a+B8+1) T((2ks + 2k +2k1 +5)a+ 28+ 1)

t
x L / (t _ s)*ﬂs(2k3+2k2+2k1+7)0‘+3ﬁ
I'l—a) /o

2
X Eaq, (2ks+2ko+2k1 +7)a+38+1(—As"%)ds

t=1}> —o. (13)

Now, by using the inverse Laplace transform, we have

I “ys()le=1

P((2k1 + Da+ B +1)
I((2k1 +1)a+1)

=tEoa,2(~ M) + Y (=N -
k1=0

x tERFDetBHL R, ok r2)atsra(—A2Y)

X ktke D@1+ Do+ B+1) T((2k2 +2k1 +3)a + 26+ 1)
+ Z Z (=3 L((2k1 + D)a + 1) L((2k2 + 2k1 +3)a+ B +1)

k1=0ko=0

x t(2R2 F 2Dt 2BHL R, op foky t)atasra (—AEEY)

+ SEEDS _\)k1+katks I'((2k1 +1)a+B8+1)
klz:o k:gzio kgo( : L((2k1 +1)a+1)

D((2k2 +2k1 +3)ar+28+1) T'((2k3 + 2k2 +2k1 + 5)a + 38+ 1)
I((2k2 +2k1 +3)a+ B +1)  T'((2ks + 2k2 + 2k1 +5)a + 28+ 1)
« $(2k3+2ka+2k14+6)a+36+1 Es,

(2ks+2ka+2k1 +6)at38+2(—AY)[t=1 = 0.

Therefore, solving the above relation with respect to A yields eigenvalues.

Table 2: The eigenvalues A\, of the FSLP for Example 2

ki ¢ 0.88 0.92 0.96 0.98 0.99 1.0

ki,ka, ks =5 A, 10.05385926  9.933778015 10.06348862 10.19660718 10.27791426 10.36849015
47.56007387  32.34315896  35.63420589 37.76603821 38.92583141  40.14691848

1126.335623  44.07433976  60.04931462 68.65397481 73.15018892  77.78582381

2383.852442  60.98311732  79.07639037  90.47082662 96.86784919  103.7750278

4084.543198  1672.025020  2492.533591  3047.891192  3371.626995 3730.657415

29.99913622  3669.500947  5672.277915  7063.067903  7884.473754  8803.558665

6468.168446  10283.17818  12984.46721  14595.72336 16410.73873

44.95131154  62.05287730 72.95773310 79.12198365 85.81612846

ki,ka, k3 =10 A, 10.05563487 9.934078332 10.06355202 10.19663792 10.27793590  10.36850547
26.86376328  30.94976951  35.18620831  37.49382726 38.71166129 39.97755111

38.80996910  51.04646579  66.84154959  76.33005616 81.52855664  87.05489991
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0 0.2 0.4 0.6 0.8 1

Figure 3: The curves of eigenfunctions, ki1, k2, k3 = 5 for n = 1 (solid line), n = 2 (dash
dot line), n = 3 (dash line), where a = 0.98, A\ = 10.19660718, A2 = 68.65397481, and
A3 = 90.47082662 for Example 2.

0 0.2 0.4 0.6 0.8 1

Figure 4: The curves of eigenfunctions, k1, k2, k3 = 5 for n = 1 (solid line), n = 2 (dash
dot line), n = 3 (dash line), where oo = 0.99, A1 = 10.27791426, A2 = 73.15018892, and
A3 = 96.86784919 for Example 2.

4 Analysis of the iterative method

Lemma 2. The n-fold series in relation (37) is convergent for « =1, 8 € N,
and [t| < ——

T

Proof. Tt is sufficient to show that the double series in relation (11) is con-
vergent. By Theorem 1, we have

c oo !
ly2(t) = y1(D)] < e Lo IMF Gt
o0
% Z ‘)\|k2 (2k2 + 2k1 + 3 + Qﬂ)' t2k2+2k1+5+26_ (14)
([(2k2 + 2k1 + 3)] + B)!

k2=0
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2ko + 2k1 + 3+ 28)!|\|F2
Since lim sup ki/( 2+ 2k £ 3 4 201 = ||, by the basic root test of

fea—r00 ([(2k2 + 2k1 + 3)] + B)!

convergence of nonnegative series, we conclude that for |¢| < \ﬁ, the series

Z ‘ |k2 2/€2 +2k1 +3+ 25) (2> 2k 45428

= ([2k2 + 2k1 + 3] + B)!
2=

is absolutely convergent. Moreover, it is uniformly convergent on any com-
act subset of the interval (———, ——).
P SV

On the other hand, the series Y7° _o [A[F2.t2F2 T2k +5+26 js absolutely con-
vergent on the interval (———, ——) and is uniformly convergent on an
g ( NGy \/‘17') y g Yy
compact subset of the interval (— So we can take derivative of it
b C I v
on this interval, term by term, for 8 times and get

o0

> ([2ka + 2k1 + 3H B+ 1)([2k2 + 2k + 3] + B+ 2)
ko=0

- ([2ka + 2k + 3] + 2B)| A[F2g2Ra 25125

i B)
_ tﬁ( Z ‘)\|k2.t2k2+2k1+5+2ﬁ)
ko=0

— 4B (t2k1+5+26 Z (wtz)kz)(m
ko=0
12k1+5+28  (8)
* (=)
1— |A[¢2

Now, using (14), we obtain

ly2(t) — v (¢ )|

Z| s (2k1 + 1+ B)! ' ﬁ(t2k1+5+2ﬁ>(ﬁ)
1+\A|t2 2k, + 1]! 1— A2

(2k1 + 1+ B)! t2k1+5+25)(ﬁ)

DAk :
A e T e

oo B
t2’3+4 Z | |k1 2k1 + 1 + ,6) t2k1+1 ( )
— |2 2k, + 1]!

1+ )\|t2(

o 1+)\|t2<

20+ = (8)
Z |>\|k1 2k1 +2) - (2k1 + 1+ B)tZlirl)

14 \)\|t2 < |)\|t2
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00 B
2o+ Z IA[M t2k1+1+6)<ﬂ) )
1+|A\t2 L—[AJt?

$2P+4 B\ P
_ Ak1t2k1+1+ﬂ
e (e e (3 prmss)
BN B
_ t5+1 )\kltzkl)
1+|At2(1 |)\|t2 Z' |

cth $26+4 tﬁ+1 ®N B
B 1+|)\t2(1—|)\|t2<1—|)\t2> ) ’

Therefore, (14) is appeared to be the derivative of a function and hence is
convergent.

(2k2+2k1+3+28)!|A\|*2
([(2k2+2k1+3)]+8)!

It follows from the root test that = limsupy, , i/
|A]. Hence

C= i ([(2k2 +2k1 + 3)] + B+ 1)([(2k2 + 2k1 + 3)| + 5+ 2)
k2=0

X oo x ([(2ka + 2k1 + 3)] + 25)|)\|k2.t2k2+2k1+5+25

(5,

k2=0
where k = (2k2 + 2k; +5) — [(2k2 + 2k1 + 5) + 5 — 2]. Then

2k +5+28 ) (k)

C = (t2k1+5+23 i (|)\|t2)k2)(k) — ( . |)\‘t2

k2=0

$2k1+5+28

Notlng that (W

)(k) is convergent for o = 1 and 3 € N, then

c > 2ky + 1+ B)! 25426 (k)
< 72< Z A (2ky )| ' 2 )
1+ [\t 2k + 1)+ 11—\t

oo

¢ il > ([(2k1 +1) + 1] +1
<
_1+|>\|t2(1—|)\|t2k_0([( 1+ 1)+ 1)+ 1) %

(*)
(2hn + 1+ B)L2ht7+2)

00 (k)
c th+2
< th+3 $2k1y (D)
- 1+|)\|t2<1—|)\|t2( Z ) ’

k1=0

X

where [ = (2k; + 8) — [(2k1 + 3) + 1]. We have
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c 1B8+2

1
<
= 14N = NE

1—1¢2

( B+3 )(l)](k) < .

the proof is completed. O

The reader can prove the convergence of triple series and so on in the
same manner.

5 Conclusion

In this paper, we have considered the analytical and numerical solutions of
the FSLPs and eigenvalue problems for the fractional differential equations
with Dirichlet boundary conditions by using an iterative method. Moreover,
we proved that the resulting series is convergent.
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Abstract

Using the approximate endpoint property, we describe a technique for exist-
ing solutions of the fractional g-differential inclusion with boundary value
conditions on multifunctions. For this, we use an approximate endpoint
result on multifunctions. Also, we give an example to elaborate on our
results and to present the obtained results by fractional calculus.

AMS subject classifications (2020): 34A08, 39A13, 34A60.

Keywords: Approximate endpoint; Fractional ¢-differential inclusion; Bound-
ary value conditions.

1 Introduction

Fractional calculus and g-calculus are some of the significant branches in
mathematical analysis. The field of fractional calculus has countless applica-
tions (for instance, consider [2, 10, 32]). Similarly, the subject of fractional
differential equations ranges from the theoretical views of the existence and
uniqueness of solutions to analytical methods (for more details, see [4, 5]).
There has been intensive development in fractional differential equations and
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inclusion (for example, see [9, 13, 38, 36, 35, 37, 29, 20, 34]). Also, great
attention was devoted to the fractional differential inclusions (for more in-
formation, see [4, 7, 12, 30, 40]). For finding more details about elementary
notions and definitions of fractional differential equations one can study, for
instance, [6, 26, 31].

In this article, motivated by [8, 33] and among these achievements, we try
to stretch out the problem in a sense for the fractional g-differential inclusions
with integral boundary conditions, in conformity with the definition of the
fractional Caputo type g-derivative of order a and the fractional Riemann—
Liouville type ¢-integral. We state the basic definitions and some properties
of fractional g-differential inclusion from [18]. For this purpose, we consider
and discuss the inclusion problem

“Dgu(t) € W (t,ult), u/ (1), u" (1)), (1)

under conditions u(0) + u(p) + u(1) = fol fo(s,u(s))ds and
{ “DEu(0) + “DPu(p) + “DEu(l) = fql f1(s, u(s)) ds, @
‘Dyu(0) + “Dyu(p) + “Du(l) = [; f2(s,u(s))ds,

where o € (2,3], 0 < ¢,p, <1, v€ (1,2), fi : J xR = Rfori=1,2,3,
are continuous functions, W : J x R® — P.,(R) is a multifunction, and
C]Dqﬁ is the fractional Caputo type g¢-derivative for ¢ € J = [0,1]. The set
of all compact subsets of R is denoted by P.,(R). Also, we look into the
existence of solutions for the fractional g-differential inclusion problem on
the multifunction W : J x R"™! — P(R),

‘Dou(t) € W (t,u(t), DY u(t), ..., “Di"u(t)), (3)

with conditions N
{ u'(0) + au’(1) = 2721':1 ‘Dyiu(p), @)
u(0) + agu(l) = Zi:l ]IZW(P%

where a € (1,2], 0 < ¢,p,vi <1, a—; € [1,00) for all 1 <14 < mn,

pl_'Yi n it

n 1
p
ay > E = 2 > E T = 1 oV

i=1 FQ( - ryl) i=1 Fq(’Yi + 2)

heren>1and t € J =[0,1].

As before, we remind some of the previous works briefly. In 1910, the sub-
ject of g-difference equations was introduced by Jackson [22, 24, 23]. After
that, at the beginning of the last century, studies on g-difference equations
have been appeared in many works, especially in [1, 3, 15, 28, 39]. An excel-
lent account in the study of fractional differential and g¢-differential equations
can be found in [21, 25, 26].
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2 Preliminaries

We recall from [14, 25] some basic definitions, notation, and results of ¢-
fractional calculus, which are needed throughout this article. In fact, we
consider the fractional g-calculus on the specific time scale T = R, where
Ts, = {0} U {s: s = spq™}, for a nonnegative integer n, sy € R, and ¢ € J.
Let a € R. Define [a], = (1—¢*)/(1—q) [24]. The power function (y—z)y with
n € Ny is defined by (y—z)((z") = Z;é(y—zqk), forn > 1 and (y—z)éo) =1,
where y and z are real numbers and Ny := {0}UN [1]. Also, for 0 € Rand ¢ #
0, we have (y—2){”) = v° [Tazo(y—2¢")/(y—2q°t*). If 2 = 0, then it is clear

that y(7) = y7 [11] (Algorlthm 1). The ¢- Gamma function is given by I'y () =
(1—¢q)"V/(1—q)° ', where o € R\{0, — ..} [24] (Algorithm 2). Note
that, I'y(0 4+ 1) = [0]4I'¢(0). The ¢- derlvatwe of function g is defined by

and D,[g](0) = lim,_,o Dy[g](7), which is shown in Algorithm 3 [1]. Further-
more, the higher order g-derivative of a function g is defined by Dy[g](7) =
D []D" [gl](7), for n > 1, where DJ[g](7) = g(7) [1]. The q—mtegral of a
functlon g is defined on [0, b] by

L) = [ 6@ d = -0 Y datre’)
k=0

for 0 < 7 < b, provided the series is absolutely converges [1]. If 7 in [0, T],
then

[ a©dg =Llgl®) - Llalr) = (1~ ) 3" " [Ta(Ta") - ra(rd")] .
T k=0

whenever the series exists. The operator I is given by I9[g](1) = g(7)
and I7[g] (1) = T,[I7~*[g]](7) for n > 1 and g € C([0,T]) [1]. It has been
proved that DI, [g]](7) = g(7) and I;[D,[g]](7) = g(7) — g(0) whenever g is
continuous at 7 = 0 [1]. The fractional Riemann—Liouville type g-integral of
the function g on Jo = (0,1) for o > 0 is defined by IJ[g](7) = g(7) and

106r) = iy [ (=09 Va(e) dgg
0o k—1 __o+i
- I O )

for t € Jo [17, 10](Algorithm 4). The Caputo fractional g-derivative of a
function g is defined by
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“Dy[g)(r) = 177 (D [a]](7)

=i [ e T TID () dgge, (6
Fq([O']U)/O( ) q[])q ()
where ¢ € Jo and ¢ > 0 [17]. It has been proved that I4[I7[g]](T) =
17+[g](7), and DJ[I7[g]](1) = g(7), where o, > 0 [17]. Algorithm 4 shows
pesudo-code I [g](7).

—_

We say a multifunction G : J — P, (R) is measurable whenever for each
real number y, the function ¢ — d(y, G(t)) is measurable [16]. The Pompeiu—
Hausdorff metric Hy: 2% x 2% — [0,00) on a metric space (X, p) is defined
by

H,(A,B) = max { sup p(a, B), sup p(A4, b)},

acA beB
where p(A4,b) = inf,ea p(a,b) [19]. The set of closed and bounded of X,
and the set of closed subsets of X are denoted by CB(X) and C(X), re-
spectively. In this case, (CB(X),H,) and (C(X),H,) are a metric space
and a generalized metric space, respectively [27]. An element z € X is
called an endpoint of multifunction W : X — 2% whenever Wz = {z} [8].
Also, the multifunction W has the approximate endpoint property whenever
inf,ex supy e, P(,y) = 0 [8]. A function 6 : R — R is called upper semi-
continuous whenever limsup,,_, ., 0(A,) < 8()) for all sequence {\,, },,>1 with
An — A [8].

Lemma 1. [8] Consider an upper semi-continuous function 6 : [0,00) —
[0,00) such that 6(¢) < t and liminf; .o (¢t — 0(¢)) > 0, for all £ > 0. Also,
Assume that (X, p) a complete metric space and that W : X — CB(X) is a
multifunction such that Hy(W(z), W() < 0(p(x,y)), for all z,y € X. Then
W has a unique endpoint if and only if YW has the approximate endpoint
property.

3 Main results

Right away, we are ready to state and prove our main results. Foremost, we
make the adjacent one.

Lemma 2. Suppose that v € C(J,R), that a € (2,3], that 0 < 8,¢,p < 1,
that v € (1,2), and that f; : J x R = R, for ¢ = 0,1,2, are continuous
functions. The unique solution of the fractional ¢-differential problem

‘Dyu(t) = v(t), (7)

with conditions (2) is given by
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e 1. N
t) + 3 fo(s,u(s))ds — 3 []qu(l) + ]qu(p)]
0
1
Far) [ ilsule)ds +ax(0) [ P01 + 1 0(p)]
0

+ (b1 + ag(t))/ g2(s,u(s))ds
0
+ (by + a4(t)) []Igf'yv(l) + ]Igfvv(p)] ,
where
_3thy(2-8)—(p+1)
al( ) - 3(p1_ﬂ T 1)
(p+ 1Iy(2—8) —3Ly(2 - )t
3(pt—F +1)
—6(p* 7 + (3 = )Ty(2 - Bt
6(p=F + 1)(p* 7 + 1)I(3 - B)

3(p' P+ 1T(3 =Ny (3 = B)t?

6(p' =7 + )(P* 7+ 1)Ty(3-5)’
6(p° P + 1)Ty(3 =Ny (2 - Bt
6(p' 7 + 1)(p*™7 + 1)I'y(3 = B)
30, =L,B =B + 1)

6(p' =P + 1) (p* + 1)y (3 = B)
2(p+1)(P* 7 + 1Ty (3 — )0y (2 — B)

6(p' =7+ 1)(p*7 + 1)y (3 — B)

. (p2 + 13 — W)(pl_ﬁ +1I(3 = B)
6(p' P+ )P+ B -8)
(P* + DB =)' P + 1), - H)

6(p'F + 1) (p*7 + DT (3 - B)

2+ PP+ D03 = NT(2 - B)
6P+ )P+ I3 -8)

I'y(2-5)

b

as(t) =

)

as(t) =

as(t) =

by =

by =

Proof. As we have known that the general solution of (7) is

ult) = tha)

t
/ (t — gs) @ Du(s) dys + co + 1t + cat?, (9)
0

where ¢; (i = 0,1,2) are arbitrary real constants [26, 31, 38]. Thus,
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ti-8 2cqt2 B

DEu(t) = T Po(t) + —2 + =2 :

O =10t o T T, )
_ 262t277
eDYu(t) = I Vo(t) + —2 .
e T e )

Hence, we get

w(0) + u(p) +u(l) = 3co + (1 + p)er + (1 +p?)ez + Igv(1) + I v(p)
and
pP+1 2(p> P +1)

+ co

[q(2-8) Iq(3—5)
+ ]Ig‘_ﬁv(l) + ]Ig_'gv(p)7
2(p° 7 +1)

Fq(?’ -7)
+ 157 "(1) + 15 v (p).

c c ﬁ c —
]Dqﬁu(O) + “Dyu(p) + ]Dgu(l) =q
Dyu(0) + “Dyu(p) + ‘Diz(1) = co

By employing the boundary conditions, we have

3co+ (L +p)er + (L+p?)es = / fo(s,u(s))ds
— (1) — IS0(p),

pP 1 2 254—1 /
+ ¢ s,x(s)) ds
T, ) A

— I Po(1) — T3~ Pu(p),
2 2= 1
o i /fgsz ))ds
P To(1 )—]Ig Tu(p).

This is a linear system of equations of triangular shape, having ¢y, ¢1, and ¢
as unknowns. By a back substitution, we obtain
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1 « (6%
fo (s,u(s))ds — § []qu(l) + ]qu(p)]
2 B)p+1)
PP 1) f1 s, u(

(p-l— 1)Fq(2
3(pt=F+1)

by / Fols, u(s)) ds + by [I°Vo(1) + T2 To(p)] |

C1 = 1ﬁ+1/f18u

— (;1(2’8_4‘61)) []I;“*ﬁv(l) + ]I;"*Bv(p)]

(p> P+ 1)Iy(3 — )T
RS 3 ﬂ/f““

(P>~ +1)(3 — V)Tq(2 —B)

h) []Ig‘_ﬁv(l) + ]Ig‘_ﬂv(p)]

: BT TG SEACAR B
2 Sy / fa(s,u(
FQ<3 — ’Y) a—y a—y

_ m []Iq v(1) + I ’U(p)] )

At once, we replace cg, ¢1, and c¢p in (9) and find the solution u(t) as we
stated. O

Assume that X = C?(J) endowed with the norm

[[ull = sup [u(t)| + sup [ (t)] + sup [u" (#)].
teJ teJ teJ

Then (X, ||-]]) is a Banach space (see [16]). For u € X, we define the selection
set Sy, by the set of all v € L*(J) such that v(t) € W(t,u(t), v’ (t),u” (t))
for all ¢ € J. For the study of problem (1) and (2), we shall consider the
following conditions:

(C1) The multifunction W : J x R® — P.,(R) be is an integrable and
bounded such that W(-,x1,29,23) : J — Pp(R) is measurable for
all z; € R;

(C2) The functions f; : J x R — R be are continuous and map 6 : [0,00) —
[0,00) be a nondecreasing upper semi-continuous such that

liminf(t — 6(¢)) >0

t—o0

and 0(t) <t for all t > 0;
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(C3) There exist m,mg, my,mz € C(J,[0,00)) such that

Hy (W(ta 131,.I2,$3), W(t,xlhl‘é,l‘g))

3
1

A

S AT A, Agm(t)&(g:1 |z xl|)

and
1

A+ Ay +Ag

for all t € J, z,2’, z;, 2} € R, where

it @) = f3(t,27)] < (O)(jz — 2')),

A= [ mllee  lmollos - 2{lmllo
"D e+ 1) 3 30, (o + 1)
L L@ = Almallee | 10T4(2 = H)fmlloc
3 g(a—B+1)

+10(204(2 - B) +Ty(3 - B))

Ly3 =) (Imaflclgla =7+ 1) + 2[m|[)
(e )

~lmlls | 2042 = B)llmlls
Ay = {Fq(a) + T (a—fB+1) + (242 = B) + T4(3 = B))
Ly(3 = 9) (Imallselg (e = v+ 1) + 2]ml|oc)
- ( T3 - B)ly(a—7+1) )]
A :[ [ Fq(3—7)(||m2||oofq(a—v+1)+2||m||oo)}_
P Tyla 1) Lgla—7 +1) ’

(C4) Multifunction N : X — 2% is given by
Nw)={heX|[Fve Sy, : ht) =w()},

for each t € J, where by applying the notation in (8), we have
w(t) = ]qu(t) + 3 fo(s,u(s))ds — 3 []qu(l) + ]qu(p)]
0

) / fi(s,u(s)) ds + aa(t) [I2Po(1) + T Pu(p)]

+ (b1 + as(t)) ; fa(s,u(s))ds

+ (b2 + aa(t)) []I?*VU(l) + ]If;f"*v(p)] .
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Theorem 1. The boundary value g-differential inclusion problem (1) and (2)
has a solution, whenever the multifunction N : X — P(X) has the approxi-
mate endpoint property and conditions (C1)—(C4) are hold.

Proof. We demonstrate that the multifunction N has an endpoint, which
is a solution of the problem (1) and (2). Because the multivalued map
t B W (t,u(t),u'(t),u”(t)) is measurable and so has closed values, it has
measurable selection and so Syy ,, is nonempty for all © € X'. At present, we
show that N(u) C X is closed for u € X. Let u € X and let {z,},>1 be a
sequence in N(u) with u, — x. For each n € N, choose v,, € Syy ,, such that

n(t) = I0a(t) + é /0 Fols, u(s)) ds — % [0, (1) + Iv, (p)]

1
+ al(t) /0 fl(s’ u(s)) ds + aq (t) [Egiﬁvn(l) + ]Iz?iﬂvn (p)]

(b + as(®)) / fols, u(s)) ds
0
+ (b2 + as(t)) 197 v, (1) + 18 v, (p)] -

It is noteworthy that {v,},>1 has a subsequence that converges to some v €
LY(J), because W has compact values. Again, we denote this subsequence
by {vn}n>1. It is easy to go over that v € Sy, and z,(t) tends to z(t),
where

o) =B0(0) + 3 [ folsvule)) ds = 3 [To(0) + T5u(p)]
1
art) [ Alsa(e)ds +ax(0) [0 + 1)
0
1
+ (1 + (lg(t))/ fa(s,u(s))ds
0
+ (b2 + aa(t)) [T~ oI v (p)]
for each ¢t € J. This implies that € N(u) and so N has closed values. Since

W is a compact multivalued map, it is easy to check that N(u) is a bounded
set for all u € X. Now, we show that

Ha(N(u), N(v)) <0(]u—vl).

Let u,v € X and let h; € N(v). Choose wy € Sy, such that
ha(t) = Tgwi(t) + 3 fo(s,v(s))ds — 3 [Towy (1) + L wi (p)]
0

1
+an(t) / Fr(s,0(s)) ds + az(t) [12 Py (1) + 12 Py ()]
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+ (b + ag(t))/ fa(s,v(s))ds
0
+ (bQ + (14(t)) []I:;_’Y’U)l(l) + ]Ig_"*wl (p)] y

for almost all ¢t € J. Put

Way =W (tut), o/ (£),u" (1), Weuy = W (t,0(t),0 (1), 0" (t)).

Since
< L
T A+ A+ As
x 0 (Ju(t) —n(t)] + [/ (t) — o' ()] + [u" () =" (#)]),

Hy (Wu(t)v Wv(t))

for all ¢ € J, there exists w € Wu(t) such that

;m(t)

A+ A+ A3

x 0 (Ju(t) — o(t)| + |[u'(t) — v'(1)]
+u(t) =" (#)]),

for all t € J. Consider the multivalued map G : J — P(R), which defines
the set of all w € R such that w satisfies in (10). Since w; and

wi(t) —w| <
(10)

_ - A "o 1
@—m0(|u |+ v =0+ Ju |)[A1+A2+A3’

are measurable, the multifunction
GO W Crul), ' (-),4" ()
is measurable. Choose wa(t) € W (t,u(t), v (t),u” (t)) such that

[wi (1) — wa(t)]
<1 L
T A+ A+ As
X P (Ju(t) —v()] 4+ u'(t) =o' ()] + [u"(t) =" (#)]),

for all ¢ € J. Now, Consider the element hy € N(u), which is defined by
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ha(t) = T wa(t / Jo(s,u(s))ds — 3 []Iawg( ) + 15w (p)]

+ay(t) /0 f1(s,u(s)) ds + aa(t) [H?’ﬁwz(l) +1L§"Bw2(p)}

F 0+ @) [t as
+ (b2 + as(t)) [T Ywa(1) + I Ywa(p)] ,
for all t € J. Thus,
halt) — ha(t)] < Teun(t) — wat)
/ ol 0(5)) — fols, u(s))| ds

+3 3 [Ha‘wl( ) — wa (LI~ wy (p) — wa(p)| ds]

+lar(t |/ [F1(5, () — fals,u(s))|ds

+ lag(8)] [L5 P wy (1) = wa (1))

+113’ﬁ|w1( ) — wa(p)|]

+\bl+a3t)|/ ‘fzS’US fgsu( ))|ds

+[b2 + aa(t)] [I§ 77 [wi (1) — wa(1)] ds
+I5 7wy (p) — wa(p)| ds]

1 oo lImolloo
0 —
Al +A2—|—A3 (”U UH) |:Fq(04+1) + 3
4 2mlle | 52 = B)fmafl
3 (a+1) 3
100 (2 — B)[[m |
3lg(a—=pf+1)

+10(20(2 — B) + T4(3 = B))
Ly(3 =) (Ulmallclg(a — v +1) 4+ 2[[m[|o)
) ( 3T,(3 — B)l4(a — 7 + 1) )]

= mlﬂ(uu — ),

[P (1) = hy(6)] < T~ wi () — wa(t))]

P2 =B) 11081y (1) — (1))

_|_
(P =F+1)
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and

B (1) -

where

Hence,
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+Ig P Jwi (p) — wa(p)]
+ |as(t) |/ | f2(s,v(s)) — fa(s,u(s))|ds

+ lag(t)] [T ™ fwr (1 )—wz(l)l
+I5 77 1|w1( ) — wa(p

||u_vnnmnoo B)lml
ozfﬂJrl)

- A1+A + As
+ (20 (2-8) + )

(3 )ﬂmm o0 =7+ 1)+ 2| ma)
X( T3 —B)g(a—v+1) ﬂ

0l —vl),

B A+ Ay + As

RAO) < B (1) — ()
# [ = ot

mﬁ#%wvmu ws(1)

+Ig ™ w1 (p) — ws(p)|]
1 l[m] o
< At Ayt A, ([lw =) [Fq(al)
+Fq(3 —7) (Hm2Hoqu(0‘ — 7+ 1) +2||m|)
Lyla—y+1)

a5(t) _ (p2_'6 + 1)Fq(3 - 'Y)Fq(2 - 5)

(PP + 1) (P> + 1), (3 - B)
Ly(3—7y)(p' P+ 1) (3 —p)t
PP+ + (3~ )’

ao(t) = (P P+ DT, =T (2 - B)
(PP + 1> + (B = BTy (a =)
Ly(3—7)L(B—=8)(p' P + 1)t
PP+ D) + DB = B)Ty(a =)
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[[hy — hal| = sup [hy(t) — ha(t)] + sup [P} (£) — hy(t)]
teJ teJ

+sup Ry () — hy (¢)]
teJ
1

< — A +As+A3) = — .
< T O = v+ A+ As) = 0z — i)

Therefore, it is easy to get that
Ha(N(u), N(v)) < 0([|u—vl),

for all u,v € X. On the other hand, the multifunction IV has the approximate
endpoint property. By using Lemma 1, there exists u* € X such that N(u*) =
{u*}. Thus, by employing Lemma 2, u* is a solution of problem (1) and (2).

O

At present, we investigate the existence of a solution for the fractional g-
differential inclusion problem with integral boundary value conditions

‘Doult) € W (tu(t), DY u(t), ..., DJ"u(t)),
u'(0) + ar'(1) = 37, “Dyru(p), (11)
u(0) + azu(1) = 377 L u(p),

for the multifunction W : J x R**! — P(R), where t € J, o € (1,2], n > 2,
0<g,p,vi<l,a—~>1foralll <i<n,and

n 1—v; Vi
p p
>y e A >y
;Fq( — i) ;Fq(%’+2)

4 Examples and algorithms for the problems

In this part, we give a complete computational technique for solving prob-
lems (1) and (2), such that it covers all the problems and presents numerical
examples solving perfect. To this aim, we consider a pseudo-code description
of the method for the calculated ¢-Gamma function of order n in Algorithm 2
(for more details, see the link https://en.wikipedia.org/wiki/Q-gamma_
function).

Table 1 shows that when ¢ is constant, the ¢-Gamma function is an in-
creasing function. Also, for smaller values of x, an approximate result is
obtained with a fewer values of n. It has been shown by underlined rows.
Table 2 shows that the g-Gamma function for values ¢ near one is obtained
with more values of n in comparison with other columns. They have been
underlined in line 8 of the first column, line 17 of the second column, and
line 29 of the third column of Table 2. Also, Table 3 is the same as Table 2,
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but x values increase in Table 3. Similarly, the ¢-Gamma function for values
q near to one is obtained with more values of n in comparison with other
columns. Furthermore, we provide Algorithm 3 that calculates (Dg f)(x).
Here, we give an example to illustrate our first main result, which applies to
the different values ¢ in Theorem 1.

Example 1. Consider the fractional g-differential inclusion problem

2

9 t 1
c]]);zu(t) € {0 100 sinu(t) + Too SO "(t) )
RG]
100 \1+ [w"(t)| )|’
under the integral boundary conditions
3 1 g2
u(0) + u(z) +u(l) = /0 50 8 u(s)ds
and 5 ) ) s
‘D u(0) + D¢ u(%) +<Diu(l) = fo a0 cosu( )ds, (13)
5 5 5
‘Dgu(0) + Dy u(2) + “Dfu(l) = fol 23011 cosu(s) ds,

wheret € J =1[0,1],a=92,8=2,y=2,andp= 2 in (1) and (2). Consider
the map W : J x R® — P(R) defined by

Wt )=10,— £ b= - 3|
= Sln COS — .
12, T3 7100 " T 100 2 T 100 \ 1+ Ja)

Also, f; : J x R — R are define by

2 -1 2t3 + 1
folt,z) = o5 cosz, filt,r) = S—cosz,  folt,z) = 300+7r

cos
and N : C2(J) — 2°() is defined by
N(u) = {h € C2(J) \ Jv € Sy ¢ hit) = w(t)},

for all t € J such that

w(t) = Tt / 5 cosu(s 5—% {]L;iv(l)+]1§v(z)}
+a1(t)/0 e osu(s)ds + as(t) [H?v(l)-l—]lggv(i)]
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7 3
+ (b + aa() L7 0(1) + 137 0(})|

where
3T, ($)t — 1Ty (3)
“O= @y
In,(3) = 3U(3)t
“ =y @i
asft) = —6((3)5 + DTy (IT(2)t +3((3)F + DI (AT (D)t
’ 6((2)% + 1)((3)3 + )y(T) »
aut) = S+ DTG (E) = 3050 () (D) + D2
! 6((2)% +1)((3)8 + 1)y(3)
p, = S DL EITG(E) — (1)’ + VLGB + DT()
6((2)5 +1)((3)5 + 1)y() ’
b, = (AP DL+ D) = 5D + DLy (T (3)
6((2)5 +1)((3)5 + 1)y(D)
Put m(t) = &, mo(t) = L, ma(t) = S5, ma(t) = 285 and () =
Then, we have
Tl lmollee | 2mllse | STe(Blmallee 100 (2)]ml|oo
M= {mf’) T ta,atT g 3T, (3
| 10QTy(3) + Ty (E)P(5) (ImalcD(33) + 2||m||oo)}
30, (DT, (1) ’
. lm||oo 2Fq(%)||m”oo
A= {rq@ By
L (2Ty(3) + Ty(F)T( (|m2||mrq<£>+2||moo)]
T()T,(13) ’
Mmoo Tq(3) (Im2leoly(22) + 2[m| s
A ”rq<”g> RGN 2rq(;g1)2>+ I )] |
In following data of Tables 4 and 5, it is easy to check that
1 3
Ha(W(t, ur, uz, u3),F(t,v1,v2,v3)) < mm(t)@(kzz:1 up — vr|)

and that



150 Ranjbar and Samei

1

. _ f. < .
|fj(tau) f](tav)| — A1+A2+A3mj

B¢ (Ju =),

fort € J, j = 0,1,2. Because sup,¢n(o) |lull = 0, we have

inf [ sup |u—v} =0.
w€C?(J) [ veN(u)

Thus, N has the approximate endpoint property. At present, by applying
Theorem 1, the system of fractional ¢-differential inclusions (12) and (13) has
at least one solution.

5 Conclusion

The g-differential boundary equations and their applications represent a mat-
ter of high interest in the area of fractional g-calculus and its applications in
various areas of science and technology. g-differential boundary value prob-
lems occur in the mathematical modeling of a variety of physical operations.
The end of this article was to investigate a complicated case by utilizing
an appropriate basic theory. In this manner, we proved the existence of a
solution for familiar problems of g-differential equations under three bound-
ary conditions (1)—(2) and (3)-(4) on a time scale and showed the perfect
numerical effects for the problem, which confirm our results.
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Supporting informations

Table 1: Some numerical results for calculation of T'q(x) with ¢ = % that is constant,
x=4.5,84,12.7and n = 1,2,...,15 of Algorithm 2.

r=4.5 r=28.4 r =127 n x=4.5 r=28.4 r=12.7

2.472950 11.909360 68.080769 9 2340263 11.257158 64.351366
2.383247 11.468397  65.559266 10 2.340250 11.257095 64.351003
2.354446 11.326853 64.749894 11 2.340245 11.257074 64.350881
2.344963 11.280255 64.483434 12 2.340244 11.257066 64.350841
2.341815 11.264786  64.394980 13 2.340243 11.257064 64.350828
2.340767 11.259636 64.365536 14 2.340243 11.257063 64.350823
2.340418 11.257921 64.355725 15 2.340243 11.257063 64.350822
2.340301 11.257349 64.352456

[0/ EN BN TSN JUR OB | I
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Table 2: Some numerical results for calculation of I'y(z) with ¢ = %7 %, %, z =5 and
n=1,2,...,35 of Algorithm 2.

n__4=3 4=3 1=3 1 4=3 =2 1=;
1 3.016535 6.291859 18.937427 18 2.853224 4.921884  8.476643
2 2906140 5.548726 14.154784 19 2.853224 4.921879 8.474597
3 2.870699 5.222330 11.819974 20 2.853224 4.921877 8.473234
4 2.859031 5.069033 10.537540 21 2.853224 4.921876 8.472325
5 2.855157 4.994707  9.782069 22 2.853224 4.921876 8.471719
6 2.853868 4.958107  9.317265 23 2.853224 4.921875 8.471315
7 2.853438 4.939945  9.023265 24 2.853224 4.921875 8.471046
8 2.853295 4.930899  8.833940 25 2.853224 4.921875 8.470866
9 2.853247 4.926384  8.710584 26 2.853224 4.921875 8.470747
10 2.853232 4.924129  8.629588 27 2.853224 4.921875 8.470667
11 2.853226 4.923002  8.576133 28 2.853224 4.921875 8.470614
12 2.853224 4.922438  8.540736 29  2.853224 4.921875 8.470578
13 2.853224 4.922157  8.517243 30 2.853224 4.921875 8.470555
14 2.853224 4.922016  8.501627 31 2.853224 4.921875 8.470539
15 2.853224 4.921945  8.491237 32 2.853224 4.921875 8.470529
16 2.853224 4.921910  8.484320 33 2.853224 4.921875 8.470522
17 2.853224 4.921893  8.479713 34 2853224 4.921875 8.470517

Table 3: Some numerical results for calculation of I'y(x) with = = 8.4, ¢ =

n=1,2,...,40 of Algorithm 2.

I

2

2

n ¢=3 g=3 g=3 n g=3 g=3 g=3
1 11.909360 63.618604 664.767669 21 11.257063 49.065390 260.033372
2 11.468397 55.707508 474.800503 22 11.257063 49.065384 260.011354
3 11.326853 52.245122 384.795341 23 11.257063 49.065381 259.996678
4 11.280255 50.621828 336.326796 24 11.257063 49.065380 259.986893
5 11.264786 49.835472 308.146441 25 11.257063 49.065379 259.980371
6 11.259636 49.448420 290.958806 26 11.257063 49.065379  259.976023
7 11.257921 49.256401 280.150029 27 11.257063 49.065379  259.973124
8 11.257349 49.160766 273.216364 28 11.257063 49.065378 259.971192
9 11.257158 49.113041 268.710272 29  11.257063 49.065378  259.969903
10 11.257095 49.089202 265.756606 30 11.257063 49.065378  259.969044
11 11.257074 49.077288 263.809514 31 11.257063 49.065378  259.968472
12 11.257066 49.071333 262.521127 32 11.257063 49.065378  259.968090
13 11.257064 49.068355 261.666471 33 11.257063 49.065378  259.967836
14 11.257063 49.066867 261.098587 34 11.257063 49.065378 259.967666
15 11.257063 49.066123 260.720833 35 11.257063 49.065378  259.967553
16 11.257063 49.065751 260.469369 36 11.257063 49.065378  259.967478
17 11.257063 49.065564 260.301890 37 11.257063 49.065378  259.967427
18  11.257063 49.065471 260.190310 38 11.257063 49.065378  259.967394
19 11.257063 49.065425 260.115957 39  11.257063 49.065378  259.967371
20 11.257063 49.065402 260.066402 40 11.257063 49.065378  259.967357
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Table 4: Some numerical results of I'q(«) in Example 1 with different values of ¢ by
Algorithm 2.

n]a=3 a=0 a=2 a=5 a=7 a=! a=1" a=-20
q=3
1| 1.1174 0.9592 0.9559 0.9673 1.1055 1.1315 1.2199 1.5327
2 | 1.1311  0.9505 0.9448 0.9500 1.0747 1.0990 1.1824  1.4805
3| 1.1356 0.9476 0.9411 0.9444 1.0647 1.0886 1.1703 1.4638
4 | 1.1371 0.9467 0.9400 0.9425 1.0615 1.0851 1.1664 1.4583
5 | 1.1376 0.9464 0.9396 0.9419 1.0604 1.0840 1.1651 1.4564
6 | 1.1377 0.9463 0.9394 0.9417 1.0600 1.0836 1.1646  1.4558
71 1.1378 0.9462 0.9394 0.9417 1.0599 1.0835 1.1645 1.4556
8 | 1.1378 0.9462 0.9394 0.9416 1.0599 1.0834 1.1644 1.4556
9| 1.1378 0.9462 0.9394 0.9416 1.0598 1.0834 1.1644 1.4555
10 | 1.1378 0.9462 0.9394 0.9416 1.0598 1.0834 1.1644 1.4555
_1
1| 1.1069 0.9743 0.9772 12.0122 1.2620 1.3087 1.4715 2.1039
2| 1.1377 0.9526 0.9493 0.9662 1.1655 1.2049 1.3437 1.8906
3| 1.1522 0.9426 0.9364 0.9453 1.1221 1.1583 1.2865 1.7960
4 1 1.1593 0.9378 0.9302 0.9353 1.1015 1.1362 1.2594 1.7514
5 | 1.1628 0.9355 0.9272 0.9303 1.0915 1.1254 1.2463 1.7297
6 | 1.1645 0.9343 0.9257 0.9279 1.0865 1.1201 1.2398 1.7190
7 | 1.1654 0.9337 0.9249 0.9267 1.0841 1.1175 1.2365 1.7137
8 | 1.1658 0.9334 0.9245 0.9261 1.0828 1.1161 1.2349 1.7111
9 | 1.1660 0.9333 0.9244 0.9258 1.0822 1.1155 1.2341 1.7098
10 | 1.1662 0.9332 0.9243 0.9257 1.0819 1.1152 1.2337 1.7091
q=3
1 (09665 1.1206 1.1787 1.4118 2.6441 2.8906 3.8168 8.5184
2 | 1.0284 1.0602 1.0963 1.2516 2.1063 2.2761 2.9085 6.0237
3 | 1.0710 1.0218 1.0443 1.1539 1.8020 1.9312 2.4107 4.7288
4 | 1.1018 0.9954 1.0091 1.0891 1.6109 1.7160 2.1053 3.9658
5 1.1248 0.9766 0.9840 1.0438 1.4826 1.5723 1.9040 3.4780
6 | 1.1421 0.9628 0.9657 1.0111 1.3927 14718 1.7646 3.1483
7 | 1.1555 0.9523 0.9519 0.9868 1.3275 1.3992 1.6647 2.9162
8 | 1.1659 0.9444 0.9414 0.9685 1.2793 1.3455 1.5913  2.7481
9| 1.1740 0.9383 0.9334 0.9545 1.2429 1.3051 1.5363 2.6235
10 | 1.1803 0.9335 0.9271 0.9436 1.2151 1.2743 1.4945 2.5297
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Table 5: Some numerical results of Ay, Az, and A3z in Example 1 with different values

of q.

nl M A As  xao
q=3
1]33364 1.1763 04559  0.2013
92| 3.3955 1.1988 04592  0.1979
3| 3.4147 1.2061 0.4602 0.1968
4 1 3.4219 1.2088 0.4606 0.1964
5| 3.4240 1.2096 0.4608 0.1963
6| 3.4244 1.2098 04608  0.1963
7134246 1.2099 04608  0.1963
8 | 3.4251 1.2101 0.4608 0.1962
9 | 3.4251 1.2101 0.4608 0.1962
10 | 3.4251 1.2101 0.4608 0.1962
=3
1] 29820 1.0480 0.4467 0.2234
2| 3.1379 1.1076 0.4552 0.2127
3| 3.2160 1.1375 0.4593 0.2078
4 1 3.2553 1.1525 0.4613 0.2054
5| 3.2754 1.1601 0.4623 0.2042
6| 3.2852 1.1639 04628  0.2036
7132898 1.1656 0.4630  0.2033
8 1 3.2923 1.1666 0.4631 0.2032
9| 3.2939 1.1671 0.4632 0.2031
10 | 3.2943 1.1673 0.4632 0.2031
q=3
1] 1.8371 0.6109 0.3881  0.3526
92 | 2.0805 0.7071 04077  0.3130
3| 2.2800 0.7853 0.4216 0.2868
4 | 24430 0.8488 0.4319 0.2686
5125751 0.9001 04395  0.2554
6 | 2.6823 0.9415 0.4454 0.2457
7| 27686 09748 04499  0.2385
8 | 2.8380 1.0016 0.4534 0.2329
9 | 2.8043 1.0232 0.4562 0.2286
10 | 2.9392 1.0404 0.4584 0.2253
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Algorithm 1 The proposed method for calculated (a — b)((f)

Input: a, b, a, n, ¢

1: s+ 1

2: if n =0 then

3 p«1

4: else

5. for k=0 ton do

6: s+ s*(a—bxa")/(a—bxq*tF)
7. end for

8 p+a®xs

9: end if

Output: (a — b)(®

Algorithm 2 The proposed method for calculated I'q(z)
Input: n, ¢ € (0,1), x € R\{0,-1,2,...}
1. p+1
: for k=0tondo
p = p(1 =" (1 - ¢"tF)
end for
Ly(x) < p/(1—q)*
Output: T';(z)

A S

Algorithm 3 The proposed method for calculated (Dy f)(z)
Input: g € (0,1), f(a), @
1: syms z
if x =0 then
g < lim((f(2) = f(g*2))/((1 = q)z),2,0)
else
g (f(z) — flg*z))/(1 - q)z)
end if
Output: (D,f)(z)

Algorithm 4 The proposed method for calculated (IS f)(x)

Input: ¢ € (0,1), o, n, f(z),
1: s+ 0
: for i =0 ton do
pf — (1 _ qi+1)a71
s s+pfxq* flzxqh)
end for
g (@ (1— q) 5 5)/(Ty(a)
Output: (Ig f)(z)

@ TR why
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Hopf bifurcation analysis in a delayed
model of tumor therapy with oncolytic
viruses

N. Akbari and R. Asheghi*

Abstract

The stability and Hopf bifurcation of a nonlinear mathematical model are
described by the delay differential equation proposed by Wodarz for inter-
action between uninfected tumor cells and infected tumor cells with the
virus. By choosing 7 as a bifurcation parameter, we show that the Hopf
bifurcation can occur for a critical value 7. Using the normal form theory
and the center manifold theory, formulas are given to determine the sta-
bility and the direction of bifurcation and other properties of bifurcating
periodic solutions. Then, by changing the infection rate to two nonlinear
infection rates, we investigate the stability and existence of a limit cycle for
the appropriate value of 7, numerically. Lastly, we present some numerical
simulations to justify our theoretical results.
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1 Introduction

Cancer is a significant cause of death in the world. Thus, it is essential to dis-
cover some practical ways to prevail over it. Many studies have been made
on cancer treatments, tumor cells behavior, clinical care, and so on. The
primary purpose of cancer treatment is to reduce the destructive effects of
cell behaviors [7]. The routine therapeutic substances for cancer are surgery,
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radiation, and chemotherapies. The first two treatments are excellent choices
for tumor cells when they have metastatic behavior [16]. The conventional
therapies are not only efficient but also highly toxic, so most efforts focus
on establishing tumor cells targeted treatments. For this reason, the biolog-
ical encountering is the most up to date practice [11]. An Oncolytic virus
is a type of virus that infects a cell and then explodes it. In this process,
the cell dies, and new virus particles are produced. The main problem with
Oncolytic virus therapy is that the virus stays in the blood for a short time
due to the secretion of the immune system [6, 15]. Oncolytic viruses that
specifically target tumor cells are promising anti-cancer therapeutic agents.
Due to our lack of understanding of the Oncolytic virus’s dynamic spread
in cancer cells, it is challenging to continuously control or eradicate cancer
cells. The interaction between an Oncolytic virus and tumor cells, a type
of virus-cell interaction, can be described by the mathematical models. The
interplay between populations of uninfected tumor cells and infected tumor
cells with the virus is complex and nonlinear. In this context, some mathe-
matical models for the virus therapies of cancer cells can be seen as a tool for
perceiving cancer-virus dynamics and finding better strategies for treatment;
see [3, 4, 9].

In the proposed mathematical models, some parameters play a crucial role
in the model’s qualitative analysis. For example, an average and optimal rate
of virus-infected cell death may optimize the treatment success, or the lower
the number of uninfected cancer cells in the stable state can better predict
the treatment process; see [11, 12]. Here, we recall a set of mathematical
models that describe the virus’s spread through the tumor cells in different
ways [1]. First, we consider a general model as follows:

d
dy _ _
i ByG(z,y) — ay.

This model consists of two populations: the population of uninfected tumor
cells z and the infected tumor cells population by the virus y. The function
F(z,y) denotes the growth rate of noninfected cells, and the function G(z, y)
represents which the uninfected cells become infected with the virus. The
coefficient [ represents the infectivity of the virus. Virus-infected cells die
with a rate of ay. Assuming that the growth of tumor cells approaches the
carrying capacity and after a while, slows down and that the cell growth rate
reaches zero, F'(z,y) = rz(1 — (z +y)) can be expressed by the logistic func-
tion. The G(z,y) function plays a crucial role in determining the system’s
stability and helps us to make long-term predictions about treatment out-
comes. Also, G(z,y) can be divided into two different classes. In the class I,
if the number of noninfected cells is greater than the number of infected cells
and the tumor cells are not solid, then the virus replicates and increases the
number of infected cells. Biologically, the growth of the virus is exponential
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and is called “fast virus spread.” In class II, when the number of infected
cells increases, the virus’s growth rate decreases. The situation occurs in
solid tumors because, as the number of infected cells increases, internal cells
are surrounded by outer cells. Therefore, they cannot spread the virus. This
type of infection is known as the “slow virus spread” [14].

We choose the following rates of infection given by [14]:

Gi(z,y) =z,
(4o

Ga(,y) = [CEDETA

Gs(z,y) = m

Here G; and G» belong to class of “fast virus spread” and G5 belongs to class
of “slow virus spread”. By replacing F(z,y) = ra(1 — "”TW) and G = G in

(1), we get

dx T4y

L = ra(1 - Ty, 2)
dy
i Bxy — ay.

In 2016, the following model was developed by Wodarz, similar to (2) in
which tumor cells death rate was considered (see [13]) as

dx r+y

i ra(l — ) — dx — By, (3)
dy
E - ﬂxy —ay,

so that ¢ is defined the death rate for the uninfected tumor cells. Since (3)
is an extension of (2), we introduce a delay time 7 for entering virus in (3),
such that it changes into

dx r+y
= (1 —
g ra(

dy
dt

) — 0z — By, (4)
= Ba(t —1)y(t — 1) — ay.

Because of the simplicity of the delay calculations in system (4), first, we
perform the calculations the delay equation of (4) analytically, and we find
the appropriate parameter of 7 to produce the limit cycle in (4). Now, by
changing the linear infection rate of (4) to Gy and G3 and entering 7, we
obtain, respectively,
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dx z+y B(1+¢e)zy

E:r:c(lf )féxfm, (5)
dy _ B(l+e)z(t —7)y(t —1) W
it~ @t-n+yt-1+e

and
e _ o Ty, o By
dtfrx(l " ) — 0x (my%—i—e)’ (6)
dy  Bx(t—7)ylt—1)

&t @t—ryt-n)s+e)

By placing the parameter 7 obtained from (4) and changing e, we simulate
the existence of a limit cycle in (5) and (6), numerically. The parameters
r, w, €, B, and a are all positive and independent of the time. The state
variables x(t) and y(t) are nonnegative. The parameter r is the reproduction
rate of tumor cells, w is the maximum carrying capacity of tumor cells, and
the coefficient 3 denotes the virus’s replication rate. Moreover, a is a death
rate for the population y that are killed by the virus and ¢ is a positive
parameter that is expressed only to fit the data to the model better.
In [10], the mathematical model

dr 4y
E—rm(l e ) — by,
dy

i ba(t — T)y(t —1)e™"" — ay,
for tumor virotherapy with the viral life-cycle is considered. In this model,
the delay parameter displays the period of the viral life-cycle. The two pa-
rameters, b and a, are dominant factors in virotherapy. When b < a, the
tumor cells reach their maximum size and the equilibrium solution (1, 0), for
T > 0, is stable. So, the therapy fails, but for b > a, the model’s dynamic is
much complicated, where the viral life-cycle comes to play an important role.
As b > a, the viruses cannot exterminate the tumor cells without the viral
life-cycle period. When the delay parameter value is small, the tumor cells
and the viruses coexist, and their equilibrium solution is locally asymptotical
stable. If the value of the delay parameter is longer than the period of viral
life-cycle, the coexisting solution will be unstable, then the population of the
tumor cells and the viruses will not rest on a fixed level. The model has
a stable period solution for the value of the delay parameter in the middle
range.

In appearance, by supposing § = 0, the model of (4) is similar to [10]
for n = 0, but they are different in some ways. Firstly, in (4), there is the
mortality rate of uninfected cells, which results in different reproduction rates
with [10]. In this article, we investigate the stability of equilibrium points
of (3) for different values of the reproduction rate by using the Lyapunov
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function. Then, with the Dulak theorem, we prove the absence of a limit
cycle in (4) for 7 = 0. Another difference between this work and [10] is
the use of the center manifold theory in the study of the stability, direction,
and period of periodic solutions of bifurcation at (4) for critical values of 7,
analytically.

In [2], another mathematical model

dr r+y

E—rm(l— p ) — dx — Bay,

dy T+y
E—ﬁmy—i—sy(l % ) —ay(t—7),

for tumor virotherapy is proposed. Wodarz in his article has stated that the
infection rate and death rate of virus-infected cells play a key role in model
dynamics. In that article, there is the time delay in death of infected cells
and it entered in the linear sentence. Also, the Hopf bifurcation for linear
infection rate is investigated. Our article’s innovation is that the time delay in
the arrival of the virus to tumor cells, and it entered in the nonlinear sentence.
Also we have used three models with different Wodarz infection rates, two
of them belong to the class of nonsolid tumors, and the other belongs to
solid tumors. Using the obtained value 7 suitable for the existence of a limit
cycle in the initial model and its placement in the next two models, we have
numerically shown that this dynamic depicts the general biological conditions
of solid and nonsolid tumor cells and the effect of viral therapy on them.

In this article, we study the stability and Hopf bifurcation of system (4);
then we compare it with (5) and (6). At first, in Theorem 1, we investigate
the stability of the equilibrium points for system (4) for 7 = 0. Then in
Lemma 2 and Theorem 3, we consider the existence of periodic solutions and
the Hopf bifurcation for system (4) by inserting 7 into the second equation (3)
as a delayed time for importing Oncolytic viruses to the body and countering
it with cancer cells. In Section 4, we describe the stability, direction, and
period of the bifurcating periodic solutions at critical values of 7, by using
the center manifold theory introduced in [5]. In Section 5, we substitute the
appropriate value of 7 obtained from (4) into (5) and (6). Then we simulate
(5) and (6) for different values of €. Finally, we discuss about them.

2 Stability of equilibrium points

In this section, we obtain equilibrium points of system (4) for 7 = 0 and study
the conditions for the existence of positive equilibrium points. It is obvious

that system (4) has equilibrium points Fy = (0,0), E; = (M,O), and

_ (a Bw(r=é)—ra
E2_(ﬁ’ B(rTpw) )

The Jacobian matrix of system (4) is denoted by
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_ (=)= (G By (5 + B
J(L@/)( By 5o )

Theorem 1. Suppose R = 5; then for 7 = 0, we have the following prop-
erties:
(a) If Rg < 1, then Fjy is a unique equilibrium point that is a stable node.

(b) If 1 — R%) < 2 and Rp > 1, then there exist two equilibrium points FEy

Bw

and F4 such that Ej is a saddle point and E; is a stable focus.

(c) If 1 - %0 > 4= and Ro > 1, then there exist three equilibrium points
FEy, F1, and Fs such that Ey and F4 are saddle points and E5 is a stable
focus.

(d) f1- R%) = 6%7 then E71 = F5 and we have two equilibrium points such
that Ej is a saddle point and FE; is locally asymptotically stable.

Proof.
(a) The Jacobian matrix of system (4) at the origin is

J(o,o)z(ro‘s 0 ) (7)

—a
which has the eigenvalues Ay = r—d0 < 0and \; = —a < 0, when Ry = % < 1.
This shows that Ej is a stable node.

(b) When Rg > 1, for 7 = 0, there exists the equilibrium point F; and the
Jacobian matrix of system (4) at Fj is

7’+(5(T’5)(1+B:J)). ®)

‘](El) - < 0 Bw(r—38)—ra

T

It has the characteristic polynomial
A2+ mg\ + mo =0,
where
my :a76w+ﬁwg+(7“*5),
ma = (r = 0)(a — o+ B,

For a > 60.)—5(41% orl— R%] < Biw’ we have that my > 0 (k = 1,2) and this
implies that F; is a stable focus.

(¢c) For Rp > 1land a < fw— ﬁwg, there exist two positive equilibrium points
E; and Es such that the Jacobian matrix of system (4) at Es is
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5 —a(ie)
J(EQ) = (51;.)(7“—%)—7’(1 g > .
r+Bw

Since tr(J(Ez)) = 5 < 0 and det(J(Ez)) = W > 0, then FEj is
a stable focus.

(d) By substituting 1 — R%J = 45 in (8), we obtain A\; = —(r — ) < 0 and
Ao = 0. Hence, E; is a nonhyperbolic fixed point with a zero eigenvalue.
To show its stability, we use a suitable Lyapunove function. In the set A =

{(z(t),y(t))|x(t) > 0,y(t) > 0}, we define a Lyapunov function

w(r—2¢8) w(r—>9) rT Bw+r
—x— - 1
Viz,y) =z " T e Y
such that V(E;) = 0 and V(z,y) > 0 for all (z,y) € A\ {E1}. We now
show 2¥ < 0 for all (z,y) € A. By differentiating V (z,%) along the solutions

(2(t), 9(t)) of (4), we have

W _OVds oVdy (| w8\, rehe
dt ox dt Oy dt Bw

- (1_ M) ((7"—5):(:— gﬁ—(w)w) + (Hﬁw) (Bzy — ay)

rT

T w Bw
_ 5?2 _
:2(7“75)713327M+(7’+5w) (u7i>y
w r r Bw
2 _ _
__w (%362 —21(7‘—6)1’-1-(7"—5)2) " <r+,3w> (ﬁw(r d) ra) y
r \w w Bw T
w2 r+ fw Bw(r —0) —ra
N r(wx (r 6)) Jr( Bw )( I )y.
As1— gk = & then 2200200 — g and & = —« (25— (r —§))” < 0.
If we set 4¥ =0, then z = “’(7:5), and by substituting in system (4), we get
y = 0. Therefore, E; is asymptotically stable. O

Theorem 2. System (3) in the set A = {(z(¢),y(t))| =(t) > 0,y(t) > 0}
does not have any periodic solutions.

Proof. We define Fy = (r — 6)x — Lo — (%)xy and Fy = fzy — ay. By
considering the Dulac function L(z,y) = %, we have

O(LF LF
(LE)  OLF) _ 7
or y wy
Thus, by the Bendixson’s criterion, system (3) has no closed orbits lying
entirely in A. O

We have now shown that system (3) has no periodic solutions. We con-
sider system (4) and show that the Hopf bifurcation exists under special
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conditions for 7 > 0. First, we suppose that E* = (z*,y*) is a positive
equilibrium point for the system (4). The characteristic equation of any
equilibrium point E* = (z*,y*) of system (4) for 7 > 0, is given by

DA, 7) = det(M — Q1 — Q2e™ ") =0,

where
_(r= - (54 Py —(5+ Pz _ (00
Ql( 0 —a > Q2<ﬂyﬂx)'

Then

B A=r40+25 4 (Z4B)y* (L +B)a*
D(/\aT) —det< _ﬁy*ef)\r )\_5:5*67)\7_’_@
=N+ AN+ Ay — (A + By)Bae ™7,
where
2 * *
Alza—(T—5)+ i +ri +ﬁy*7
2 * *
A = al(r = 8) + = + = 4 By"),
2 *
By =(r—8)+ 2%
w

By = Bz* + a.

Lemma 1. Let () = ¢1(0) > 0 and let y(0) = ¢2(0) > 0, for 6 € [—7,0],
where ¢ = (¢1, ¢2) € C([—7,0];R?). Then the solution (z(t),y(t)) of system
(4), defined on the interval A = [0, 7] for some 0 < T' < oo, is positive and
uniformly bounded on A.

Proof. The first equation of system (4) is a Bernouli equation, which can be
written as

T 2

i(t) = 2(t) {(r =) = (S + By(t)} = —Za%().

Its solution with the initial data xz(0) = x¢ is

-1

t
2(t) = wpedi {T=0)=(E+B)() {xo/ T i {r=0)~(E+8w Y gg | 1}
0o W

Thus, z(t) > 0 when 2(0) = 2o > 0. We know y(0) > 0 for 6 € [—7,0]; then
y(t —7) > 0 for t € [0,7]. Thus, by the second equation of system (4), we
have y(t) > y(0)e=* > 0, for ¢t € [0,7]. In a similar way, we obtain y(t) > 0
for t € [r,27]. By repeating this process, we conclude that y(¢) is nonnegative
for all t > 0. To prove the boundedness property of the solutions, we will
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first show that x(¢) is bounded. By the first equation of system (4), we have
. r 2
(t) < (r—0)ax(t) — ~ (1),

and hence
w(r —9)

x(t) < .
- (w(rfé) _ 7,) o—(r—o)t

Zo

Putting 8y = ‘”(;7;5) — 7, we have

w(r—19)
r 4+ ﬁoei(rié)t

2(t) <

)

and therefore limsup,_, . z(t) < w(rf_é). Now by supposing Q(t) = z(t) +
y(t+7) and v =r — 3§ > 0, we have limsup,_,, z(t) < <L =: 3; and

Hence, Q(t) + a)(t) < Bi(y + a), which gives Q(t) < 61(1'“1) — (61(1-4-11) +
Q(0))e~*. This implies that limsup,_, . Q(¢) < w, for r > 6. As a
consequence, the functions z(t) and y(t) are uniformly bounded. O

3 Hopf bifurcation

We claim that for some 7 > 0, a Hopf bifurcation occurs. The interior
equilibrium point Es exists when Sw(r —¢) —ra > 0. We move this point to
the point (1,1) by setting

a
T = EX,
_ Pw(r—20) —ra
T Bt )

t="1T.



168 Akbari and Asheghi
Applying the transformation (9) to (4), we get

dX

— = X (v —mX) — nXY, 1
= X(y—mX) — nXY, (10)
dY
= —aY X(T-7Y (T —
dT a +a( T)( T)?
where B )
ra w(r —98) —ra
y=r—4, m*mv ni—ﬁw . (11)

Therefore, (X,Y) = (1,1) is an equilibrium point for system (10). Writing
t instead of T' and considering u1(t) = X(T) — 1 and us(t) = Y(T) — 1 in
system (10), we find that

(1) = (ur(t) + 1y = mlur(t) +1) = n(uz(t) +1)), (12)
da(t) = —a(uz(t) + 1) + auy (t — 7) + 1) (uz(t — 7) + 1).

From (11), we know v —m —n = 0, and by simplifying the right side of (12),
the linear part of system (12) around u = 0 is given by

U1 (t) = —muq () — nug(t), (13)
U2(t) = —aug(t) + auy (t — 7) + aus(t — 7).

We know that the characteristic equation for system (13) is given by

D\, 7) = det(M — Q1 — Q27 ) =0,

—-m —n 00
Q1=<0a), Q2=<aa)-

By the above assumptions, we can write

where

DAT) =X +piA+ps— (A +q1)gee 7, (14)
in which
p1:m+a7 P2 = ma, g =m-n, g2 = a.

For 7 > 0, we show that under some conditions on parameters, a Hopf
bifurcation happens. We suppose that £ for some £ > 0 is a root of (14) so
that
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D(i€,7) = (i€)* + (i€)p1 + p2 — (i€ + q1)goe™ U7
= —& +i&p1 + pa — (i€ + q1)ga(cos(E7) — isin(E7))
= —&* +i€p1 + pa — i€q2 cos({T)
— q1G2 cos(§T) — Ega sin(€7) + iq1g2 sin(§7)
—0. (15)

Separating the imaginary and real parts of (15) gives that

p2 — & = quq2 cos(é7) + Egasin(éT), (16)

Ep1 = €g2 cos(€T) — qrgz sin(é7). (17)
Eliminating sin(£7) and cos(¢7) from (16) and (17) implies that
P+ A+ B =0, (18)

where
A=p! —2p—q¢3, B=p—qie.

By assuming Z = £2, equation (18) changes into
Z?+ AZ+ B =0, (19)
which has the solutions

—(p? —2p2 — ¢3) = /(p? — 2p2 — ¢3)%> — 4(p} — G 43)
> .

L1 =

We suppose that h(Z) = Z? + AZ + B has two positive roots Z, k = 0,1
such that
0< Zp < Zl,

b=vV2, &=V

Then we have the following result.

Lemma 2. Suppose that h/(Zy) # 0 and Z, = £. Then %(T,ij)) # 0 and

its sign is given by the sign of h'(Zy). In particular, we have

and

W(Zo) <0,  h'(Z1)>0,
such that

d’l‘(Tl(j))
dr

dT(T(gj) )
dr

<0, >0, j=0,1,2,.... (20)

Proof. Multiplying (16) by ¢; and (17) by &, we have
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paq1 — £2q1 = qiq2 cos(£7) + £quga sin(€7),
p1€” = £ cos(E7) — Eqrga sin(é7),
and hence

_ P2t — Eq1 + p1&? _ P2t — Eq1 + &2
ataz + ¢ a2(qf +&2)

cos(é7)
Consequently,

2 2
G) _ 1 [ (p2Q1 — &g +mé )} . .
7)) = — |arccos + 2jm, for j€EZ.
S a2(qf + &%)

Therefore, +i&, for £ = 0,1 are two pairs of imaginary eigenvalues for 7 =
i)
Let A\(7) = r(7) + i&(7) be a root of (14). Then for 7 = T,ij), we have
A(T,Ej)) = r(T,Ej)) + if(T,ij)) such that r(T,Ej)) =0, §(T,£j)) =& > 0.
We substitute A(7) into (14), and we get

A7) + pIA(T) + p2 — (A7) + 1) gee N7 = 0.

Differentiating this equality with respect to 7 leads to the identity

M)+ 202D (1= (5 ) + g0))gae O D)
+ AT AT + q1)gee NI = 0.
This gives
(dw) ) = 1 = 2A(T) + 1 T
dr MTYAT) + @) MT)AT) + q1)gee= 27 X(7)
A(T) 202(7) + pIA(7) .

RO+ @) AT+ a)ge MO A7)

Now, by using (14), we obtain that
—q N*(7) = p T

dA(T)\ T ~ -
( dr ) XM+ @) ARONT) +pA(T) +p2) A7)

and therefore,
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(i)

()

= (Be [Wq)w)} e {vw(v%ﬂ_ +A;ETA)<T> +pz>]
caelsm Dl

Since, /\(T,Ej)) = T(T,Ej)) + if(T;Ej)) = i&y, hence

—q1 B q1(—i&k + q1) ]
fie (AQ(T)(A(T) + ql)) r=r® fre [fi(i&c +q1)(—i& + q1)
4
R +ai)’
p2 — N*(7) ) o p2 + &} }
fre (V(T)(A?(T) +pA(T) +p2) ) lr=r® fe | —E2(—&2 + ixpr + p2)
(n3 — &)

T (g )2l

—T [—7
Re | —— —Re|—L| =0
e(A(r)) e T

By the above relations, we get

()

Let 5,% = Zj. Then

()

Since Zj is a root of (19), we have

@ P3 =&
= UG+ aD) (=& +p2)? + &)

B @ ps — 7}

r=r D+ d))  Ze(=Zk+p2)? + Zipd)

(—Zk +p2)® — Zupy = Zi + (0] — 202) 21 + 03 = 637k + 6105 = 05 (Z + @7),
ZE+ (0] —2p2—43) 2k = —p3 + G345

Consequently,

()

CZR-pi+ s 228+ (P — 2p2 — 43) %k

= 73 (Ze+qi) Z145(Zk + q3)
_2Zk+pi 22— a3 _ (2
(2 + ¢3) Iy ’

where
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Tv = q3(Zk +qi) > 0,
W(Z) = 221 + p° — 2p2 — 2.

Therefore,
CTdr(m)]Tt o [dReA(n)]TT _  [R(Z)] o,
sign { I } o, = S0 |:d’7' L, =S | T | = sign (W (Z)] -

T=T, T=Ty

Theorem 3. Let (19) have at least a positive root. Then system (4) has a

Hopf bifurcation at 7 = T,,Ej ) and has one periodic solution surrounding E*,
where p p
G _ 1 [ 1 (pqu —Z*q1 + 1 )] .
T = cos + 29m.
VZ* a(q; + Z*)
Proof. This result easily follows from Lemma 2. O

We recall the results stated in [8] on the roots of (14) for 7 > 0.

Lemma 3. ([8]) Consider the following assumptions:

(A1) p1— g2 > 0;

(A2) p2 —qig2 > 0;

(A3) pi =2p2—¢f >0 and pi—qig3 >0 or (pf—2p2—q3)* <
A(p3 — 6163);

(Ad4) pf—2p2— g5 <0 or pi—qigt <0 and (pf —2p2—¢3)* =
A(p3 — 6163);

(A5) pi —2p2—¢5 <0,  pi—qigf >0 or (pf—2p—g5)? >
A(p3 — ii63)-

Then the following properties hold:

(i) If (A1) — (A3) are satisfied, then the real parts of all roots of (14) are
negative for 7 > 0.

(ii) If (A1), (A2), and (A4) are satisfied, then (14) at 7 = T,ij), has a pair of
imaginary roots £i, such that the real parts of all roots except +i&
are negative.

(iii) If (A1), (A2), and (A5) are satisfied, then (14) at 7 = T,Ej), has a pair of
imaginary roots +i, such that the real parts of all roots except +i&
are negative.

Theorem 4. If there are no positive roots for h(Z) = Z% + AZ + B and
Ro > 1, then Es is locally asymptotically stable for any 7 > 0.

Proof. Lemma 3 states that the real parts all of roots of (14) are negative,
and this shows that E5 is locally asymptotically stable for any 7 > 0. O
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4 Stability of the Hopf bifurcation

In the previous section, we derived some conditions on Hopf bifurcation at the
equilibrium point E* = (1,1), when 7 = T,EJ), (j =0,1,2...). In this section,

we obtain stability, direction, and period of periodic solution bifurcating from
certain values of 7. We use the center manifold and normal form theory
recognized in [5]. Let system (4) have a pair of imaginary roots when 7 = 7*
and let the system have a Hopf bifurcation from E*. We set

up(t) = X (rt)-1, us(t) =Y (rt)-1, T=7"+v, veR
Then, from (10), we get

i (t) = (77 +v)(ua(t) + 1) (=mua (t) — nua(t)), (21)
Uo(t) = a(m™ + v)(—ua(t) + ur(t — Dua(t — 1) +ur(t — 1) + ua(t — 1)).

Equation (21) can be written in the form
w(t) = Ly (u) + f (v, ur), ult) = (ur(t), uz(t)) € R”.

Let C = C([—1,0]; R?) be the Banach space of continuous functions on [—1, 0]
with values in R2. Then for ¢ = (¢1,¢2) € C, we define

L,:C — R f:RxC — R?

through
Lu¢=<f*+v)(_(§" Z)( ; ) (" +v) (22) (iﬁg_g)

£06) = (740 [ (0 - n( )+ (o)

_ * m¢2(0)_n¢1
o (T ) .

By the Rise representation theorem, there exists a bounded variation func-
tion n(0,v) for 6§ € [—1,0], such that

0
Lo(6) = / n(0.)60).

with

n(0,v) = (r* +v) (6” Z) 5(6) — (v +v) (2 2) 560+ 1),

where ¢ is Dirac delta function. For ¢ € C1([—1,0];R?), we define
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d¢(6) _
MW¢:{fﬁmé2ﬁ@x2ihLm’ 25)
and
R(v)¢ = {f(y’ ?zi[o_lo) (24)
By the above notations, system (21) can be written as
= A(w)us + R(v)uy, (25)

in which u;(0) = u(t + 0) for 0 € [-1,0]. For ¢ € C1([0,1]; (R?)*), define

_dls) s € (0,1],

[0, dn, 0)(~1), s = 0. (26)

(A™p)(s) = {

and denote the bilinear inner product by

<w@»ww>=wwwww1[1gmw@—emmmwo%. (27)

We suppose that n(8) = 1(0,0) and that A* is the adjoint operator of the
linear map A(0). From Section 3, we have that £i{*7* are the eigenvalues of
A(0) and that also the eigenvalues of A*. Assume that ¢(f) is an eigenvector
of A(0) for i¢*7* and that ¢*(s) is an eigenvector of A* for —i&*7*. Then by
the definition of eigenvalue and using (23), we have

A(0)q(0) = i€ r7q(0) = q'(0) =i t"q(0) for  0€[-1,0),

and hence
q(0) = q(0)e’* 70, —1<6<0,
g(=1) = q(0)e T,
Aoq(0) + Bog(—1) = i§"77¢(0).
Thus,

(;:l‘i_f*lg* ot ae‘i5*7*> (gig;) B <8> ' 2%)

It is easily seen that a nontrivial solution of (28) is as follows:

—m — i&*

q2(0) = q1(0), q1(0) =1#0,

n

so that

n

q(0) = (¢1(0), g2(0)) ¢ 70 = <1’ mlf*) T
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Similarly, we obtain ¢*(s) = E (¢}(0),¢5(0))" ¢ 7" as an eigenvector of A*
corresponding to the eigenvalue —i&*7*. Indeed, by using (26), we have

A*q*(s) = —i& Tq" (s) = —q*1(s) = —i&*17q(s) for s € (0,1],
and therefore
q*(s) = q*(O)eig*T*s, 0<s<1,

¢*(1) = ¢"(0)e’ T,
Apq”(0) + Bog™ (1) = —i€*0"q™(0).

Cmtie g€ G0 _ (0
( —-n —a+if* +aei5*7*> <q%(0)) B <O> 29

Equation (29) shows that

Hence

i€ —a+ae’ "

n

41 (0) = 2:(0), 3(0) =17#0.

Thus, we find that

i€ —a+ae’ T 1) pi€"m"s.
n b

g*(s) = B (¢5(0),¢3(0)) ™" = B (

For normalizing ¢ and ¢*, we assume that < ¢*(s),¢(f) >= 1 and by using
(27), we get

< q"(s).q(0) >=E(g%,(0), 1)(1, ¢2(0)"

0 6
_ /_ 1 g_OF(qTI(O),1)e—i5*7*(£—9)dn(9)(1’ 42(0))de

n
0 0 s en —ig*r
_/ / ( i§ a+ ae 71) e~ T (S—G)dn(g)
—1J¢=0 n
—m =87\ igrrve
(1,270 ), dg}
n

7{ —2i* —a+ae €T —m

=F

n

0 _aek —igtr*
€ —a+ae Iy 1
— 1) 6e ™ ?dn(o e
/_1( n 7)6 77()(—771—15)}

n




176 Akbari and Asheghi

=K

7{ —2i* —a+ae T —m 7_*a(mfn) + ial* 671.&*7*}
n n
=1,

which gives

E {_2i£* —a+ae” T —m—7*(a(m —n) +iaf*)e }_1

n

We now describe the solutions of (21) on the center manifold Cy at v = 0.
Let u(t) be the solution of (21) at v = 0. Then

u(t) = uo(t) + U (up(t)),

for ug(t) € Ep and Ey = span{q(0),¢*(9)}. Thus

uo(t) = 2(t)q(0) + 2(t)g* (0) = 2(t)q(0) + 2(£)q(6),
and hence u;(0) on the center manifold can be written as

ui(0) = 2(t)q(0) + 2(t)q(0) + W (=2(1), 2(¢))
= 2Re{z(t)q(0)} + W(t,0), (30)
where
W(t,6) = u(6) — 2Re{=(1)q(6)}.
It is clear that if w(#) is real, then W is also real. Now, we set
22 z2 23
W(t,0) =W(z,z,0) = WZO? + W12z + Woz; + W30§ +-, (31

in which z,Zz are the coordinates of u; with respect to ¢q,q*. The reduced
equations up to order three for (z,z) will be computed in the following.
Equation (25) used with v = 8 = 0 yields

u(t) = A(0)u(t) + R(0)u(t),
which is, by (30), equivalent to
£(t)q(0) + Z(£)(0) + W (t,0) = A(0)u(t) + R(0)u(?). (32)

Since the inner product of the left-hand side of (32) with ¢*(0) is equal to
2(t), then
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(1) =< ¢*(0), A(O)u(t) + R(0)u(t) >
=< ¢*(0), A(O)u(t) > + < ¢*(0), R(0)u(t) >
=< A" (0)g*(0), u(t) > + < ¢*(0), R(0)u(t) >

where

_ 22 B 72 227
g9(2(t), 2(1)) = 920y +911zz+902? +g217+... . (33)

To simplify the computations, we let

—-m —if" i —a+ae’’T

=——=M 1(0) = = N.
q2(0) n ) q1 (O) n
Then (30) reads as
ui(0) = z(t)q(0) + 2(1)q(6) + W (¢, )
= (1, M)Te T 0(t) + (1, M)Te 77 0%(t)
22 z2
+W20?+W1122+W025+'” . (34)

It follows from (34) that

ui (t) = z + 2 + WH(0),
us(t) = Mz + Mz + W3 (0),
u(t—1) = 277 4 28T L W (1),
up(t —1) = Mze 7 4 Mz ™ 4+ W3 (-1),

so that W (t,0) = (WM (9), W2 (9)) € R?. By replacing ¢(0) = u;() into
(22) for v = 0 and the above relations, we have
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Iyl —mu?(t) — nuy (t)ua(t)
=7 (0) ( aull(t—l)ugl(t—f) )

( —m(z+z+ WD (0)2 - n(z + 2+ WD (0)(Mz + Mz + WP (0)) )
17>

a(ze €T 4 26T L WD (1))(Mze €T 4 Mzel€" ™ 4+ W2 (-1))

=—ENt{m(z+z+ WD (0)2 +n(z+z + WD (0))(Mz + Mz + W (0))}
+Er*{a(ze” T 4 26T L WO (21))(MzeT T 4 Mze®T + WP (-1))}

2 52

= —ﬁ‘r*{2(m+nM) % + (2m + nRe{M}) 22+ 2 (m + nM) %
+ 2(2mW1(11) 0) + 2mWiP ) + nMaw D 0) + B (0) + (P (0)

52

(2) 2’22 T, % —2ig*r* 22 = AT 206 T
+ Wi (0)) 7} +Er {2 (aMe ) =+ (aRe{M}) 25+ 2 (a,Me )

2
+ Z(aeﬂf*"* Wl(f)(fl) +ae€’ T WQ((Q)) (-1)+ aMe #"7" Wl(i) (-1)
—_— ek Xk 27
+ aMei€"T W2(3>(71)) %} oo (35)
We now replace (33) in the left-hand side of (35), and we get
920 = —2ENT*(m + nM) + 2E7* (aMe™ %€ 7)),
gi1 = ENT*(2m +nM +nM) + Et*(aM + aM),
go2 = —2ENT*(m +nM) + 2E7* (aMe* ™),
g21 = —2ENT{(2m + nM)W P (0) + (2m + ndM)Wy (0) + nW P (0)
+ 03 (0)} + 2B7* {ae ™ T WP (=1) + ae’ T Wgg (<1)
+aMe E T WD (21) 4+ alle T W (1)} (36)

As W11(0) and Wag () are unknown, we should calculate them. To this end,
we consider

W =1, — q¢ — G, (37)
with
iy = A(0)ur + R(0)us = (A(0) + R(0))(gz + gz + W),
2 =142+ 37(0) fo,
Z=—i" 7z 4 ¢*(0) fo.

Then (37) becomes
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W =A0)(W + qz + q2) — (i€ 72 + 77 (0) fo)g — (—i&* 72 + ¢"(0) fo)q
+ R(0)u
=A(0)W + A(0)gz + A(0)gz — (i§* 17 2)q + (i§*772)q
= 7*(0) fog — ¢*(0) fog + R(0)uy
=A)W + (i§"17q)z — (i§*177q)z — (i§" 17 2)q + (i£*1772)q
— q*(0) foq — ¢*(0) foq + R(0)uy
=A(0)W — 3" (0) fog + g*(0) fog + R(0)u,
=A0)W —2Re{q"(0) foq} + R(0)us. (38)

Next, from (24) and (38), we find that

= { gy A2l O ) 0e[-1.0).
AW = 2Re{q* (0)foq} + f(0,u)  6=0,
= AW + H(z,%,0), (39)
where
22 22
H(Z,E,a):Hgo(a)E+H11(9)25+H02(9)?+"' . (40)

By replacing (31) and (40) into (39), we obtain that

Wao(0)zz + Wi1(0)22 + W11(0) 22 + Woo(0)22 + - -
2
- A(Wgo(é’)% + W1 (0)2% + Wo(6)

3]

)+H20(9)%2

z
2
52

+ Hy1(0)zz + Hog(@)% 4o
Also,

Waoo(0)z(i€* 72 + g(2,2)) + W11(0)Z(i&" 7%z + g(2, 2))
+ Wll(e)z(—if*T*f + g(z, 2)) + WQ()(Q)E(—’L.&.*T*E + g(Z, 2))
= (AW20(9) + HQO(H))% + (AWH(H) + Hll(ﬂ))zé

2

+ (AWo2(0) + Hoa(0)) 5 + -

I8]

Thus,

2 _
(2i§*T*W20(9))% + (—2i£*T*W20(9))% T
2

= (AWa(6) + HQO(H))% (AW () + Hin(0))2z+ . (41)



180 Akbari and Asheghi
Comparing the similar terms in both sides of equality (41) leads to
— (A — 2Z£*T*)W20(9) = —Hgo( ),

AWQ()(H) + Hzo(@) = 2i§*T*W20(9) 9( )
42
AWH(G) + H11(9) =0 - AWH(G) = —Hll(ﬁ). (4 )
From (39) for 6§ € [-1,0), we have that
H(z,2,0) = —2Re{q"(0) foq(0)}
q*(0) foa(8) — 7*(0) foa(6)
= —g(z,2)a(0) — g(=,2)a(0). (44)
Then by comparing the coefficients of (33) and (40), we get
Hs0(0) = —920q(6) — 502q(0), (45)
Hi1(0) = —g119(0) — 9114(0). (46)

By substituting (45) into (42), we obtain
AWQO(&) = Qif*T*W20(9> — HQO(H)
= Qig*T*Wgo(e) + ggoq(é') + goz(j(e) (47)
By the definition of A(v) for 6 € [—1,0), we have AWs(0) = Wag(6), and by
replacing it into (47), we get
Wao(0) = 2i€*7*Wao(0) + g204(0) + Fo2(0)
= 27" Wao(0) + g20q(0)e® ™ 7 + Goaq(0)e ™79,

where ¢(#) = q(0)e’¢" "¢, Hence,

[
Wao(6) = €267 { / (9200000 ™0 + Goag(0)e ™ T ) e HE T 0 + cl}
0

_ igZO i&*T*0 igoz _ —ig*r*0 2E* 70
= 0 ——q(0 C . 48
§*T*q( Je +3§*7* (0)e + Cie (48)

6) and the definition of A(v) that

Similarly, it follows from (43), (4

AW11(0) = —Hq1(9),

Wi1(0) = g119(0) + §114(0) = g119(0)e —ieTTe

S0 4 5114(0)e

Then
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0
Wii(0) = {/ (gllq(O)eZE 70 4 G11G(0)e T 9) do + 02}
0

) w iq n
= — L 0)e €T T )= €0 4 . (49)
5*,7_* 5*7-*

We now need to find appropriate C; and Cy for (48) and (49). From the
definition of A(v) for # = 0 and (42) we have that

0
/ dn(6)Wao(6) = 20€*7* W (0) — Hap (0), (50)

-1

where 1(0,0) = n(#). From the definition of H(z,Z,6) at (39) and (44) for
0 = 0, we have

Ho(0) = —7"(0) foq(0) — ¢ (0) foq(0) + £ (0, ue)

2(m +nM) )

= —920q(0) — §024(0) + 7~ (_ZGMe—zig*T* (51)

Now, we substitute (48) and (51) into (50), and we get

« [—m —n\ [ 1920 igo2
() (20 + a0+ 1)

— ¥ ( 0 0 ) (2920 q(O)e_if*T* n 1902 q(o)eig*T* i Cle_2i£*7*)

—a —a 5*7_* 35*7_*

ok i ig _ P
= 21" (gfj_iQ(O) + 359*05* q(0) + C1) + g209(0) + go2q(0)

+T*( 2(m +nh) )

—2aMe= 2T

It reduces to
< 1920 -m -n 1902 -m -n _
T {5*7* <aei§*7* —atae—ET ) q(0) + 3erre (aeig*r* —at e > q(0)

-m -n
+ (ae—zif*T* _a+ae—2i§*7—*> Ci}
2(m +nM) )

= _g2OQ(O) — gozq(O) + 2 T*CL + 77 (2&M62i§*7—*

Then we use the characteristic (A — Q1 — Q2¢~*7)q(0) = 0 and obtain
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« [ 1920 . s g2 ox —-m -n
P L8 g0 + 222 i) + (o e g e ) O

- = sk K * 2(m +TLM
= —ggoq(O) — QQQQ(O) + 215 TC1+ 71 (_2(aM8_2i£*)7_* )

Therefore,

( -m T e ) Oy = +20€* 10y + ( 2(m + nM) ) :

e s PO
ae” 28T _q + qe —2aMe= 2T

which is equivalent to

—m — 2i¢* —n c\ [ 2(m+nM)
ae™ €7 —a4ae ¥ —2i¢* )\ ¢ ] T\ —2aMe T )
It follows that
—2(ame=2€ 7" — (a + 2i€)(m + nM))
ae=2E" 7 (2 +m —n) — 2i(a + 26 + m) — am’

c® _ 2a(m +nM — 2Mi§ — mM)
U7 a(2i€ +m —n) — (2i€(a + 26 +m) + am)eXi€& T

cM =

Similarly, from (43) and the definition of A(v), we have

0
/_ (O Wia(0) =~ (0). (52)

and also from (39), we have

2m—|—nRe{M}> . (53)

H11(0) = —9119(0) — g11G(0) + 7~ ( —aRe{M}
Now we substitute (49) and (53) into (52), and we get

. [ —m —n 1911 1911 _
e () G+ 20+ 0
o * 0 O _igll _,L'E*.,.* igll _ iE*T*
7 (8 0) e+ B0 40
o « [ 2m +nRe{M
= 9119(0) + 9114(0) + 7 ( m—a]ge{i\j} })

Thus, we have

(25)e- (")
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which gives

oo eV —Re{M}
2= 02(2) “\ Y((m—n)Re{M} —2m) )
By the above computations, we obtain coefficients of (36) and we can now
determine the following quantities:

) 2
o Relea0)
Re(%)’
B = 2Re(c1 (0)),
Im(ci(0) + ,LLQIm(d)‘(T*))
T2 = — dr ] (54>

f*

These values describe the bifurcating periodic solutions for the critical value
7 = 7*. The direction of the Hopf bifurcation is determined by ps, that
is, when pus is positive (negative), we have a supercritical (subcritical) Hopf
bifurcation. For 7 > 7* (7 < 7*), there exist bifurcating periodic solutions,
and [y determines the stability of the bifurcating periodic solutions: if By <
0 (B2 > 0), then bifurcating periodic solutions in the center manifold are
stable (unstable). Period of the bifurcating periodic solutions is determined
by T, the period increases (decrease) when T5 > 0 (T2 < 0). Thus (20) and
(54) imply that the results of the direction the Hopf bifurcations satisfy.

5 Numerical Simulation

In this section, we study numerical results of system (4) at different values
of 7. By choosing r =21, w =21, § =1, =3, a = 15 in system (4), we
have
dx x4y
i 21z(1 — 51
dy
dt

) —x — 3zy,
=3z(t — 1)yt — 1) — 15y.
For 7 = 0, E5 = (5,3.75) is an interior unique equilibrium point. These

values show that (19) has a positive root z = 129.6297769, and then Theorem
3 shows that 7* = 0.2648100601. From the formulas in Section 4, we get
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= —0.1467688360 + 1.245730037 1,

E = —0.3353048563 — 2.701455914 1,
go0 = 0.07001726116 + 0.0679380362 7,
g11 = 0.02285330684 — 0.184122597074,
go2 = 0.03920150800 — 0.9478826122 4,

M = 0.4358591088 + 0.5440217450 1,
C® = _0.6386367604 — 0.1582198462 1,
WiV (0) = —0.2638607674 + 0.6954569963 4,
Wi (0) = —0.3302243769 — 0.5360810164 ,
Wi (~1) = 0.1400340404 — 0.24638310801,
1) =
1 _

M = —0.3333333334 — 0.7241971227 ¢,
N

Wi2 (—1) = 1.192302058 — 0.4408369488 4,
cfP = —0.3333333334,
C{?) = —0.4444444444,
W (0) = —1.004521703 + 0.0,
Wl(f)(O) —0.1699352452 + 0.0,
D (~1) = —0.9494599988 + 0.0,

Wf”( 1) = 0.0740685228 + 0.0,
go1 = —0.5523573046 + 1.0418494 .

By replacing the above values in (54), we obtain ¢;(0) = —0.2658449039 +
0.4681490320 7, which implies ps = 49.95991907 > 0, 82 = —0.5316898078 <
0 and T3 = 0.04309591200 > 0. The fact 75 > 0 shows that the period of
the bifurcating periodic solution increases, and finally, the periodic solution
disappears. Now, by substituting the values of r =21, w =21, § =1, =
3, a =15 and 7 = 0.2648100601 in system (5) and (6), we can simulate their
dynamics by changing e, numerically.

In Figure 1, we see that for 7 = 0.05 < 7* and ¢ = 100, F = (20,0) in
(6) and E = (5,3.75) in (4) and (5) are stable focus. Figure 2 shows that
for 7 = 0.2648100601 and € = 0.001, (5) and (6) in E = (20,0) have stable
focus, but (4) has a periodic solution in E = (5,3.75). In Figure 3, with a
slight increase in the amount of €, no change in the dynamics of (5) and (6) is
observed. In Figure 4, with increasing e = 10, the stable focus of E = (20, 0)
in (6) remains unchanged. In contrast, the stable focus of (5) changes from
E = (20,0) to E = (12,3.75), which is a sign of the effectiveness of viral
therapy and reduction of tumor cells levels. In Figure 5, for ¢ = 100, around
E = (5,3.75), a family of stable periodic solutions appears in (5) with period
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less than periodic solutions around F = (5,3.75) in (4), which indicates the
coexistence between uninfected and infected cells, but E = (20, 0) is a stable
focus in (6). In Figures 6 and 7, we see that with increasing ¢ = 1000 and
e = 1000000, a family of stable periodic solutions with the same period will
appear around E = (5,3.75), which shows at high values of ¢, (4) and (5)
have the same dynamic. While in (6), no change in equilibrium point and
its dynamic is observed and indicate the ineffectiveness of viral therapy in
reducing the number of infected tumor cells. In Figure 8, for ¢ = 1000
and 7 = 1, in (4) and (5), the periodic solution disappears. We have used
Mathematica and Maple software for numerical simulating.

e A

| ]

. : . - ¢
10 20 30 40 50

Figure 1: For € = 100 and 7* = 0.05, E = (20,0) in (6), and E = (5,3.75) in (4) and
(5) are stable focus.
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Figure 2: For € = 0.001 and 7* = 0.2648100601 E = (20,0) in (5), and (6) is a stable
focus and in (4) E = (5, 3.75) enclosed by a periodic solution.



Hopf bifurcation analysis in a delayed model of tumor therapy ... 187

x(t)
) [

15
10

10 20

PR WU S W S

10 20

Figure 3: For e = 1 and 7* = 0.2648100601 E = (20,0) in (5) and (6) is a stable focus
and E = (5,3.75) in (4) enclosed by a periodic solution.
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Figure 4: For ¢ = 10 and 7* = 0.2648100601 E = (20,0) in (6) is a stable focus,
E = (5,3.75) in (4) enclosed by a periodic solution and E = (12,3.75) in (5) is a stable
focus.
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e = 100 and 7* = 0.2648100601 E = (20,0) in (6) is a stable focus,

E = (5,3.75) in (4) and in (5) enclosed by a periodic solution with different period of

the bifurcating.



190 Akbari and Asheghi

— Gy
x(t) g fures
7 (x+F+e)
15 e
10 ‘I | ]HI| l ]
; il
AL LLLLLYY

— Gy

y(1) ey TS
T+ p+e)

g_ Glny)= fﬁ -

4_ lxy3+£]

3t

2

1t

b e ey

10 20 30 40 50

Figure 6: For ¢ = 1000 and 7* = 0.2648100601 E = (20,0) in (6) is a stable focus,
E = (5,3.75) in (4) and in (5) enclosed by a periodic solution with almost the same
period.
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Figure 7: For ¢ = 1000000 and 7* = 0.2648100601 E = (20,0) in (6) is a stable focus,
E = (5,3.75) in (4) and (5) enclosed by the same periodic solution.
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Figure 8: For ¢ = 1000 and 7 = 1 E = (20, 0) in (6) is a stable focus, and in (4) and (5)
the periodic solution disappears.

6 Discussion

Three nonlinear mathematical models were expressed with delayed differen-
tial equations. Two rates of infection, “rapid spread of the virus,” and one
rate of infection, “slow spread of the virus,” are proposed. Due to the sim-
plicity of calculating the mathematical model with a linear infection rate, the
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equilibrium points stability was studied without time delay. By introducing
a time delay 7 to the second equation in (4), we obtained a periodic solu-
tion and (4) undergoes a Hopf bifurcation. The existence of periodic solutions
showed a coexistence between uninfected tumor cells and infected tumor cells,
leading to a dynamical balance between in growth of uninfected cancer cells
and infected ones. Now by placing the appropriate value 7 obtained from
(4) and different values of ¢ in (5) and (6), we simulated the existence of a
periodic solution, numerically. In the simulation obtained from these three
models, we found that in (4) and (5) with “rapid virus spread” rate, a peri-
odic solution can be observed. From a biological point of view, it was stated
that viral therapy in models with a “rapid virus spread” rate can create a
coexistence interaction between uninfected and infected tumor cells. While
simulation (6) showed that no limit cycles are observed for these values, viral
treatment may not reduce tumor cells. By increasing the time delay, in (4)
and (5), the period of the created periodic solutions increased until oscilla-
tions between two populations vanish. Hence, the growth of tumor cancer
cells became stable.
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ADI method of credit spread option
pricing based on jump-diffusion model

R. Mohamadinejad*, A. Neisy and J. Biazar

Abstract

As the main contribution of this article, we establish an option on a credit
spread under a stochastic interest rate. The intense volatilities in financial
markets cause interest rates to change greatly; thus, we consider a jump
term in addition to a diffusion term in our interest rate model. However,
this decision leads us to a partial integral differential equation. Since the
integral part might bring some difficulties, we put forward a fairly new nu-
merical scheme based on the alternating direction implicit method. In the
remainder of the article, we discuss consistency, stability, and convergence
of the proposed approach. As the final step, with the help of the MATLAB
program, we provide numerical results of implementing our method on the
governing equation.
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1 Introduction

Spread options have great importance in financial markets. Modern and
specialized investment in contemporary markets is based on this reality that
we can represent strategies and models to invest in particular markets such

*Corresponding author

Received 21 October 2020; revised 20 January 2021; accepted 20 January 2021
Reyhane Mohamadinejad

Department of Applied Mathematics, Faculty of Mathematical Sciences, University of
Guilan, Rasht, Iran. e-mail: r.m.math81@gmail.com

Abdolsadeh Neisy
Department of Mathematics, Faculty of Mathematics Science and Computer, Allameh
Tabataba’i University, Tehran, Iran; e-mail: a-neisy@atu.ac.ir

Jafar Biazar
Department of Applied Mathematics, Faculty of Mathematical Sciences, University of
Guilan, Rasht, Iran. e-mail: biazar@guilan.ac.ir

195



196 Mohamadinejad, Neisy and Biazar

as the oil and exchange markets. These models are widely used in societies
in which the inflation rate can change heavily during a short period, in short
periods, and investors face less loss in these markets.

For example, we can consider an investment in the oil market. If the
investor defines their call (buy) and put (sell) positions according to the
oil assets and their derivatives, they do not face many volatility challenges.
Because the asset price in the oil market changes over a period, the price of
another asset will change equally in the same direction with a little increase
or decrement. Another example of such markets, occurring in some countries,
is intense volatilities of exchange. In this case, if investors investment to buy
and sell currency (e.g., uses the difference between Dollar and Euro), they
will not face intense price volatilities of this market from other markets.

The credit derivatives market has come under the spotlight recently.
Credit derivatives pricing and valuation have received much attention over
the last few years, and they are considered as one of the most significant new
financial tools. The value of the portfolio with credit derivatives is extremely
sensitive to changes in the spread between default-free bonds and default-
able bonds. Hence the investors can minimize and manage the exposure to
credit risk. Credit default swaps and credit spread options are the most
popular form of credit derivatives. Credit spread options payment depends
on particular credit spread or credit-sensitive asset prices. The default or
credit rating downgrade risks can be compensated by corporate bond credit
spread; it is an additional remuneration paid to investors. Credit spread
can protect the holders of corporate bonds from the loss of the rising yield
spread. Deng, Johnson, and Sogomonian [1] studied the spread options in
the energy market. In 2015, Zhou et al. [2] suggested a credit spread option
pricing model that depends on the time, interest rate, and the logarithm
of the credit spread, which was solved by GARCH and Longstaff-Schwartz
methods. In 1995, Longstaff and Schwartz [3] studied that the credit spread
logarithm follows the mean-reversion process and priced credit spread options
on the assumption that the change in the distribution logarithm is normal.
In 2012, Su and Wang [4] hypothesized that the interest rate would follow
the Vasichek model and that the default intensity would follow the jump
propagation trend. Tchuindjo [5], in 2011, proposed closed-form solutions for
pricing credit risky discount bonds and their European call and put options
in the intensity-based reduced-form framework, assuming the stochastic dy-
namics of both the risk-free interest rate and the credit spread are driven by
two correlated Ho-Lee models.

These studies have not examined the abrupt changes in jumps and ex-
changes. In this study, a model investigates based on abrupt changes in the
exchange. Also, the ADI numerical method with expected convergence is
applied. The innovation of this article is in proving the sustainability of the
method. Finally, implementing the model on the real data is one of the most
significant tasks in this article. The ADI method is an appropriate method
for solving large matrix equations and numerically solving parabolic and el-
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liptic differential equations. This method is applied to prevent solving a large
linear system. The advantages of this method are the optimal accuracy of
stability, low computational volume, and low computer memory requirement.

This article is organized as follows: In section 2, the model, equation, and
initial and boundary conditions will be introduced. In section 3, the ADI
numerical method and its implementation on the model will be presented.
Consistency, stability, and convergence of the method will be addressed in
section 4. In Section 5, the proposed approach will be implemented on the
real data. The last section provides some research titles for the followers.

2 Modeling of the credit spread option pricing

In this article, we consider the option pricing, according to the model pre-
sented by Longstaff and Schwartz [3]. That is if we take X; as a credit
spread option in a stock market, then its logarithm will satisfy the following
stochastic differential equation [2]:

dX = (a — bX)dt + sdW7,
also according to the Vasicek model, we have
dr = (o — pr)dt + odWs,

where the parameters a, b, s, a, 3, and o are constant numbers and W7 and Wy
represent the Brownian motions and they are are independent variables with
corr(Wi, Ws) = p. In mathematical modeling of financial topics, neglection
of the jumps may lead to inaccurate results, by considering the economic and
political problems, and also natural disasters such as earthquakes and storms
as the main source of sudden movements, namely, jumps. So, in order to be
able to present a pricing model for options, let us add the jump phrase to
the Vasicek interest rate model. According to the information, we have

dX = (a — bX)dt + sdW7,

My
dr = (o — Br)dt + odWs + d(>_ Zy),
=1

where M; is a Poisson process with the positive density rate A that will be
appeared soon, and the variables Z; represent the jumps and are independent
and identically distributed. The credit spread option price demonstrated by
P(X,r,t), equals to the solution of the following partial integral differential
equation [6]:
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1 1
Pt+(a_bX_qs)PX+(a_ﬂr_qU)PT+pO—SPX7‘+532PXX+50—2Pr7"
+oo
P+ [ PO gD Sy =0,
0

where f(y) is the Poisson distribution probability density function and y is
the jump value.

By applying the change of variable t = T — 7, for t € [0, T], the last equation
changes into the following form:

1 1
P =(a—bX —qs)Px + (o — fr —qo + X)Pr + posPx, + 552PXX
1,

+(§O' +%)Prr7(r+>‘71)P' (1)

The initial and boundary conditions for 0 < X < K,0 < r < H, and
0 <7 <T are as follows:

o%p 0?pP
W(O,T,T) = 0, W(K,T,T) = O,
o?pP 0%pP
W(X,O,T) S O,W(X,H/r) == 0,
o ) =0, 22 (i) =0,

P,r,7)=P(X,0,7)=1,P(X,r0) = G(x),
where G(z) = max{X — K,r — K,0} is the payoff function of an European

put option (in Figure 1, we display payoff function based on data in Table 1)
and K is the strike price.

3 Numerical Solution

In order to solve (1), we apply the ADI method. To do this, we define the
operator LP as follows:
LP=L"P+L'P+LX"P+L**P4+L"P+ 0.

We define the last-mentioned components corresponding to the ones in (1)
(see [7, 8)]),
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LXP = (a — bX —gs)Px,
L"P = (a— pr—qo)P,,
L*X"P = (pos)Px,,

1
L¥P = 5 (s") Pxx,

rr 1 2 1
7P = (5(0) + 55)Por

= (r+A-1)P,

(6)
(7)

while ¢ is the market price of the risk. Approximation of these derivatives

by finite differences results in [9, 16] as follows:

+1 n+4+ n+i
pits _ pn T _ pltTe
Ly i i+1j ij
@)= = (e—ba—gs)———5——
n+i nt i nt+l
=P = Py = AP - P,

(a —bX — gs)(AT)

where A = W . By rearranging the last equation, one has
n 1 n 1 . . .
(1+ A)Pij+6 — APHJE;? =PJ;,i=0,1,2,...,n, and the following system is
obtained:
il il

i=0: (1+A)P0j+f13 prljj =Py,

i=1: (L+ AP = AP = Py,

i=2: (1+A)P;;+f —Apgfél = Py,

. n—+z n+z n

i=n—1: (1+A)Pn11‘1"j—APn£j =P 4

i:n: (1+A)Pnj67APn+1(}:PT?]

The second term of the left in the last equation should be determined by

known values as follows:

n+é n+% n—&-é
L A R Y — 0= Pn+é
h2 - n+1j

—op"ts _ pts

nj - P,

Substitution the recent formula in the last equation (for i = n) results

1 n+1 n4+L
i=n:(1-A)P S+ P =PC

nj nj

In the matrix representation, one gets

n—1j°
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) ) B Pn]—i—%' ) )
1+4 -A 0 0 -- 0 2]+l Fg;
6
0 1+A -A 0 - 0 Py ° Py
+3 0
0 0 1+4A-4 .- 0 P;jﬁ _ P
0 0 o 0 14+A —A| | petd P,
0 0 0 -+ A 1-4 ny P
L L L _
Now we apply the finite difference for (3) as follows:
nt+i n+ 1
pYts _ptts 4 il ntld
17 3 —— _T'P__ 6 37"P 3
AT 2( 17 + 17 )
n4t n4 n4 n4
1 P pnTe nTs o plTs
_S(_p, 4ttt T ap TAiHl  Tij
2( J k +3 J k )
’ n++ ’ +1 n+ L ’ +1 +1 ’ +1
= (s pyE —smpyt = Py Bt < B mEd,

/' _ BjAT _ — n—‘—% ! n+é
where B; = =47, Bj = a — fr; —gs, and fi; = P, ° — B;P,;\ {.

For j =0,1,2,...,m, we obtain the following system:

’ 1 ’ 1
(1+3B))P"% —3B;PI 1T = fi;

)

.. '\ pnt g oty

j=0: (14+3By)Py, * —3ByP;, ® = fio,
’ n 1 ’ n 1

j=1: (1+3B)PYTs — 3B PR"5 = f,
’ n 1 ’ Y23 1

= j=2: (1+3BQ)PL'2+3 _?’B2Pz'34r3 = Jis;

., ’ n+i ’ n+1

J =m-—1: (1+3Bm—1)Pim—31 73Bm—1f)im ’ :fim—17
’ n l ’ n l

j=m:  (1+3B,)P, " =3B, Pk = fin.

By applying the boundary conditions, the second term of the left in the last
equation (for j = m) should be determined by known values:

nt1 n41 n41i
Pimi = 2P, % — Py %y
Substitution recent formula in the last equation (for j = m) results in:
n+é

. / n-‘,—l ’ n_;’_l

’

! +3 +3
= (1-3B,,)P.. % +3B,,P," % = fim.
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This system can be written as the following:
_ , , _ B n-‘r,l_
1+3BO _SBO 0 0 0 PiO 13 [ in ]
’ ’ n+§
0 1+3B, =3B 0 0 LI fn
0 0 1+3B,-3B, 0 Py | fi
0 0 0 1+ 3B1:n_1 —33;1_/1 pti fim—1
0 0 0 o =3B, 1-3B,] | pn+d | fim
B T Ling
Using the finite difference method and the boundary conditions, (4) will
transform into the following form:
1 1
P,”,+§ — ]Dn-"_E 1 1 1 1
) vJ Xr pnts Xr pnts Xr pnts
= — P. 6 -1 P 3 2 P2
At 19 (5 17 6 ©J +23 ij )
= (1—46C)P]"? —23CP/\2,, +23CP/ % +23CP 7 +23CP" 2
+3 +3
+23CP"} —23CP" 2| = fij,
in which f;; are the sentences in n + % and n+ % steps and C' = p‘f;,ﬁ;. Note
that the finite difference in (4) follows the following formula:
n+ % n+ % n++ n+i n+ % n+ %
Py, — Pivijr = P — Pypd 28, ° =Py j — P 7 + ‘Pi—lj?—l.
" hk
Fori=0,1,2,...,n, the following matrix equation is obtained:
T
- PO‘] 12
1 0 0 O coven onn 0 P1nj+§
23C'1—-46C 23C 0 ---vve oo 0 Pn‘Jr%
0 23C 1-46C23C----- --- 0 2
S R T
0 0 0 0 - 0 23C1-46C23C| | Pusj
0 0 0 0 -0 0 0 1 prta
L - n—117
n+s
. _Pnj :
n+s |
- - P2
-23C 23C¢ --- --- 0 gff
—-23C 23C -+ - 0 P i
0 —-23C23C--- 0 :
+ . .
: " 23C 0 | PR
0 o .- ---=23C23C prts
0 0 0 ---—23C23C i
L 1| prts
nj—1
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- ot
[23C —23C 0 0 -« - 0 ] oy [ fo; ]
0 23C -23C 0 0 Pt fii
0 0 23C -23C --- -~ 0 Pyt foj
T T O : |
0 0 0 - 20-2C 0 ||prti Fno2j
0o 0 0 0 23C —23C PZ‘H;” Fre1j
Lo 0 0 - 0 23C -23C| |"n-up| | fu; |
L P:jtzl i

Applying the finite difference for (5), we get the following system of equations,
1=0,1,2,...,n

n-‘r% n—i—%
Pij — Pij

AT
1 na 1 nal nal a2
- ﬂ(_gLXXPZ.j*G +37LXXPITS — 59LXN Pl 4 550X Pl

1=20: ’I’L+3 = f()_j,
2 2
j=1: (1 + 110D) P[5 — 551353+§ —55P, % = fuj,
2
j=2: (1+110D)Py"5 —55P"5 —55P1"5 = o),

j=n—-2: (1+ 110D)P"+Zj 55117*3:7 55P"+3 = fa—2;,

j=n-1: (1+ 110D)P"+3, —55P) " — 55P"+3 = fa-1j,
j =n: P fnj7
where f;; are all the sentences in the steps n+3, n+3, n+¢, and D = ‘128%27-

The finite difference in (5) follows the following formula:

Pii1j—2P; — Py

Pxx = [

Write the finite difference, regarding (6), and then, we obtain the following
results for j =0,1,2,...,m

n+§ n+3
P —p.'3 1
Y . ¥ B 9 1LTTP”+0

AT 720( g

—277AL P 4100127 PO,

- 1274L”P"+5 + 2616L”P”+2

The resulted matrix, by substitution j = 0,1,2,...,m is as follows (F =
Ar (1 2
720rz (30 +>\2))
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i 1 0 0 e oo oo 0
—1901EF 14 3802E —1901F 0 e e 0
0 —1901F 1+ 3802F —1901F e e 0
0 0 e —1901EF 1+ 3802E —1901F 0
0 0 e e —1901F 14 3802F —1901F
| 0 0 . e 0 0 1]
[ ppte T
Piq+% f-l0
n42 i
Py ° Ji2
<=
n+32 .
P. _62 fzm—Q
Pl::-% fim—1
im—1 .
| L]

The last step (n + 1) comes from (7) (see [6]) as follows:

Aﬂgjgif:¢:_@+A_n%

=PIl = —(r+ A~ DATPL + Pl E

4 Consistency, stability, and convergence

By proving the consistency and stability of the method, the convergence will
be guaranteed via the Lax equivalence theorem [2].

4.1 Proof of consistency

Let ® be the exact solution of (1), which depends on the independent vari-
ables r, X, and ¢ (e.g., L(®) = 0). Assume that the exact solution of the finite
difference equation is ¢ (to write F/(¢) = 0) and that v is an arbitrary contin-
uous function of r, X, and ¢t with a sufficient number of continuous derivatives
such that L(v) can be evaluated at (7, je, kh). Then the error function at
the point v; j i = v(in, je, hk) is defined as 7; j 1 (v) = F(vi j.x) — L(vi j5). If
Tk (v) = 0 asn, € , and h tend to zero, then the finite difference equation
is consistent with the partial-differential equation as follows:
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Pig,k+1 — Pijk

h
= (a—bX; — (13)7%%1‘]"C Pigik | (a—Br; —qo+ X)‘Pw+l,k€ Pij,k
+ pos Pit1,j+1,k — Pitl, ik — Pij+lk T 2005k — Pic1,jk — Pij—1,k T Pi—1j-1k
ne
i 132 Pit1,5,k — 2P 5,k T Pi—1,5,k
2 n?
1 o 1 @ijr1,6— 20kt Pij—1k
+ (50 + F) =2 —(rj+ A= 1)i k- (8)

Let X; = Xo+in, let r; = o+ je, letA—a bXo—gqs, B-oHr —Bro—gs
let C' = pos, let D = 732 let £ = 70 +)\2,andlethr0+)\71. By
considering the Taylor expansion and previous assumptions, (8) changes into
the following equation:

h20%p K283 778 € 0%
Sar toan T mA gy + (B fa)g g+
o 2Py
+ (A —bni —6 78X3+(B Bej )—37334-

By considering the smallest power of the above equation and assuming
n = € = kh (where £ is a constant number), as h approaches zero, T will
approach to zero too and the consistency of this method is proved.

4.2 Proof of stability

Proving stability directly from the definition is quite difficult, in general.
Instead, it is easier to use tools from the Fourier analysis to evaluate the sta-
bility of finite difference schemes. In this section, we analyze the stability of
the ADI method. To study the stability, we use the Von Neumann approach
[13, 14, 17]. The Von Neumann analysis is based on calculating the ampli-
fication factor of schemes, G, and deriving conditions under which |G| < 1.
We have introduced the numerical amplification factor G as

n+1
Ekl

G = .
B

(9)

From (9), we may relate the error E}, at the nth time step with the initial
error E}; [8] by

n n ;70 0 ikx il
Ek,l - G Ek,l’Ek},l =e e y.

For finding G, a simple procedure is to replace ¢}, In the scheme by
Grethr ety for each k.1, and n,
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n+l _ n+1 _ikx ily __ n
Ol = G e ey = Gk s
n _ m tk(z+Ax) iy _ o tkAx _tkx ily . n _ikAx
1, =G"e ( )etty = G"e e eyfgowe ,
n _ ik il(y+Ay) _ o dkx iy ilAy . n Ay,
P = Gttt B — grethreltughay — o cithy, (10)

where Az and Ay are positive.

Without loss of generality of the problem, suppose that the coefficients of
the relation (8) are assumed to be equivalent to constant A, where A is the
largest value of the relation coefficients (8).

Substituting (10) in relation (8) leads to the following relation:

G-1 :A(eikAz -1 N eilAy -1 N eikAz — 24 efikAz eilAy — 2+ efilAy
At Ax Ay (Az)? (Ay)?
ei(kAz+lAy) _ pikAz _ ilAy 42 e—tkAz _ o—ilAy 4 e~ i(kAz+iAy)
+01)
AxAy
At At At At
Suppose that kAx = lAy = 0, that Ar Ay = h, and that W = (By)2 =

7. Then by simplifying relation (11), G is obtained as follows:
G =1+ A(—2h + 2hcos — 2n(1 — cos20) + At) + 2Ahsin 0i.

We calculate G? and establish |G|?> < 1 to obtain stability conditions from
it (Because in this article, Az and Ay are considered values less than 1, we
consider h < 7 in the |G|? formula) as follows:

|G]? = (1 + A(=2n + 2ncos — 2n(1 — cos20) + At))? + 4n? A%sin® 6. (12)
If the following conditions are met, relation (12) will be stable [15, 5]:
1+ A(—=2n 4 2ncos — 2n(1 — cos20) + At) < 2Ancosf, 4n* A% < 1. (13)

The stability conditions of the problem, according to relations (13), are as
follows:

1 1 At

1
A AR =AY By

! }
QA A2 A2

—— < min{ < min{
Numerical results of this convergence and stability are given in the next
section.

5 Numerical results

As an illustration, consider the credit spread and an interest rate to im-
plement the ADI numerical method with % step-size. Then, we obtain the
changes in credit spread and an interest rate for these markets. Table 1 shows
the parameters used in this study.
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Table 1: Data

Parameters definitions values
K Maz(X) : mazimum value of X 30
H Mazx(r) : mazimum value of r 30
q the market price of the risk 1
o volatility 0.3
T Maz(t) : mazimum value of t 0.5
a,b, and s constant 0.5,0.5,and 0.25
A intensity rate of Poisson process 0.1
P corr(Wy, Wa) 0.5
r interest rate 0.03

The payoff function can be illustrated in Figure 1

American Put Option Payoff

SR \\‘ /'I
=\
\““

PR
T

Figure 1: Payoff function.
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Figure 2: Numerical results using the ADI method with a step-size of § for n =
0.3333,0.5, and 0.66667
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Figure 3: Comparison of option prices for different interest rates such as r =
0.03,0.35,0.55, and 0.9

Eventually, regarding our model and the suggested numerical method, we
can obtain the credit spread option price. As can be seen from the following
figures, the price of the credit spread option varies for different amounts
of the variable n (Figure 2 shows the credit spread option price functions
at t = 0.33333,0.5,0.66667). Some option values for a different base on
asset prices, for example, 70,110, 170, 220, and 270, are listed in Table 2 for
different interest rates, for instance, r = 0.03,0.35,0.55, and 0.9. In addition,
Figure 3 shows a comparison of option prices for the mentioned interest rates,
which shows that interest rates and option prices are inversely related.

By selecting Ax = Ay = 1 and At = i, the error results of time steps were
obtained 0.6515,0.4798,0.3173,0.0213, and 0, respectively. As the time steps
got smaller, these errors became smaller (by selecting Az = Ay = % and At =
1—16, the error results of time steps were obtained 0.3173, 0.0030, 0.0009, 0.0006,
and 0, respectively), but in both cases, because our selected condition has
been extracted from the stability range, the result of the error confirms the
correctness of this range. As you can see, the resulting errors decrease and
tend to zero. So, this method is convergent and stable [9].

Table 2: Option values for the different underlying asset prices

P(x,r,7) x

70 110 170 220 270
r=0.03 925 1386.9 2079.8 2657.2 3234.7
r=0.35 922.2 1382.8 2073.7 2649.4 3225.3
r=0.55  920.6 1380.3 2069.9 2644.6 3219.3
r=0.9 917.6 1375.9 2063.2 2636.1 3209
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6 Conclusions

The main goal of this article was to propose a pricing model, which is based
on the credit spread and the interest rate, such that some jumps on the
second are possible. Though the bringing jump in the modeling seems an
interesting idea, it can bring some difficulties when it comes to implementing
a numerical method. Therefore, to deal with this problem, as the second
step, we postulate a fairly new numerical method call, ADI with step-size
% combined with Adams-Bashforth formula [9]. To continue this work, one
good idea is to use other methods such as the machine learning, Chebyshev
cardinal wavelets, and wavelets Galerkin method to obtain the results [4,
3]. Definitively, comparing the results of different methods could be highly

instructive.
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1 Introduction

Conjugate gradient (CG) methods can be regarded as the most popular op-
timization techniques due to their wide applications in the practical fields
[1, 11, 12, 17]. CG algorithms are advantageous because of affordable mem-
ory storage, the simple structure of the iterative formula, promising compu-
tational performance, and acceptable convergence properties [5, 9, 13].

General form of an unconstrained optimization problem can be given by

min f(z),
where f is a smooth real-valued nonlinear function with the gradient g(x).
Starting from some point xg € R", iterations of the CG algorithms are in
the form of xy41 = x + sk and s = agdg, for all £ > 0, where ay, > 0 is
a step length often determined by some inexact line search techniques along
the direction dj calculated by

do = =90, dix+1 = —Gk+1 + Brdr, k>0, (1)

in which g € R is called the CG parameter and gx = g(zr). Among the
various classical CG techniques, the Polak—Rebiére-Polyak (PRP) method
with

PRP _ Ths 1Yk

: lgxl?
in which yr = gr+1 — gr and || - || denotes the ¢35 norm, is regarded as an
efficiently popular classic method, mainly because of adaptive restarts when
dealing with improper search directions [9].

Although being computationally advantageous, the PRP method fails to
ensure the descent property [9]. So, significant attention have been paid to
get descent modifications of the PRP method. For example, Zhang, Zhou,
and Li [18] developed (ZZL) a three-term extension of the method by

T
Jr+19k
do = —qo, dfi& = —gpp1 + BERP A, — IT;;HQ yr, k>0, (2)
satisfying the sufficient descent condition, that is,
digr < —7llgrll?, k>0, (3)

where 7 > 0 is a constant. In another effort, Andrei [3] proposed a spectral
PRP (SPRP) method with

T
- _ SPRP _ _ Sk Yk PRP_, _ Jk+15k > 4
do = —9o, dk+1 - ||gk||29k+1 + Bk Sk Hgk||2 Yk k = 07 ( )
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which in addition to (3), fulfills the effective Dai-Liao conjugacy condition
[6]. Also, Babaie-Kafaki and Ghanbari [4] developed a class of one-parameter
extension of S R*F (EPRP) based on the Dai-Liao approach [6]; that is,

ng+1dk
llgwll*’

EPRP __ PRP_t
k — Fk

()

where t is a positive parameter. Then, to find an optimal choice for ¢, they
noted that from (1) and (5) search directions of EPRP can be written as

di+1 = —Hpy19k+1,

where . ) deoT » ded?

k1 =1 — .

gell® — llgwll?
Symmetrizing Hy11 by
Pous — Hypr + Hiyy o Ldyl +yedf] Ly dedi (©)
)
2 2 lgwll? |lgk I

in light of an eigenvalue analysis, the following family of two-parameter
choices for ¢ was suggested in [4]:

2
g |lgx > 2 |ldwll Ngwll - lldell )

1
with p > 1 and ¢ > —1, guaranteeing the descent condition.

Following such studies, here we deal with another choice for parameter of
the EPRP method based on the concept of the maximum magnification by
a matrix. Organization of our study is summarized as follows. In Section 2,
after analyzing eigenvalues of Py, we introduce our new formula for the pa-
rameter t of the EPRP method. Also, we conduct a brief global convergence
analysis. In Section 3, we make some competitive computational experiments
on a collection of CUTEr problems, using the Dolan—Moré performance pro-
file. Finally, concluding remarks are given in Section 4.

2 An adaptive choice for parameter of the extended
Polak—Ribier—Polyak method

Here, firstly we conduct a concise eigenvalue analysis on Pyy; in order to
explain our adaptive way of computing t in (5). Hereafter, we assume that
d;fyk > 0, as ensured by the strong Wolfe line search conditions [14], that is,
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f@k + ardy) — f(xr) < dokgy di, (8)
IV f(x + andi)Tdy| < —ogidy, 9)

with 0 < § < 0 < 1. The following basic definition is the kernel of our
analysis.

Definition 1. [15] For an arbitrary matrix A € R™*™, the scalar

A
mazmag(A) = max I x||’
w0 |[a]]
is called the maximum magnification by A. Hence, mazmag(A) = ||4||, and
also, the vector « # 0 for which ||Az|| = ||A]| ||z|], is in the direction of the

maximum magnification by the matrix A.

Firstly, note that the matrix Pxi; given by (6) can be regarded as a
symmetric approximation of the search direction matrix Hy1. Based on the
analysis of [4], eigenvalues of Py are 1 with multiplicity n — 2, and /\z and
M), are given by

1

A =14 —
A TIPAIE

\/(t\lalzc\l2 = diyk)? + [kl Pllyel* = (dFye)?.

(tlldxl1* = diy)

[ —
2/|gxI[?

It can be seen that with the choice (7), we have )\ﬁ >12> X >0, and
consequently, ||Pyi1]] = Af. Also, in light of similar analysis carried out
in [2], the eigenvector of Py corresponding to Xk", here called v, can be
written as vf = vdy + Yy, in which

20 - AD)lwlP —

0.
|l |[?

So, v¥ as a vector in the direction of the maximum magnification by Py is
specified.

As explained in [2], when the gradient is approximately parallel with
the direction of the maximum magnification by Hy,1, then EPRP may face
with some numerical errors and also, it may converge hardly. Based on this
fact and since Pjy; is a symmetric approximation of Hy41, it can be stated
that if giy1 is as far away as possible from the direction of the maximum
magnification by Py1, then the mentioned possible errors may be diminished
and the convergence may be improved. Hence, we obtain a formula for the
EPRP parameter by making v¥ to be orthogonal to gi,i in the sense of
solving the equation ggﬂvf = 0; that is,

£ = 11 (gieg 1) — lldi][* (i1 95)?
2(97419k) (A ye) (g7 1dk) — lldel (951 90))

(10)
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Now, for the sake of positiveness of the EPRP parameter and to achieve the
sufficient descent property, we suggest the following modified version of (10):

2
max {tk, 0, :|yk|:2 } , if denominator of ¢, is nonzero,
9k
ty = (11)
2
[ |2 , otherwise,
gl

1
Now, similar to the analysis conducted in the proof of [16, Theorem 3.2],

the following convergence result can be established for the EPRP method.
The proof is omitted to avoid repetition.

Theorem 1. Suppose that the level set @ = {x € R" | f(z) < f(zo)} is
bounded and in some neighborhood N of 2, that the objective function f is
smooth and also, that V f is Lipschitz continuous. For the EPRP method
with the parameter (5), assume that ¢ is equal to ¢} defined by (11) and the
line search fulfills the strong Wolfe conditions (8) and (9). If there exists
a positive lower bound o* for the step lengths «y (for all k& > 0), then

lim ||gx[| = 0.
k—o0

3 Computational experiments

In this section, we examine the numerical efficiency of the EPRP method
in which ¢ is computed by (11) with ¢ = 0.26 and (7) with (p,q) = (1,0);
here the corresponding methods are, respectively, called EPRP1 and EPRP2.
The methods are compared by the two modified PRP methods of ZZL and
SPRP, respectively, with the search directions (2) and (4) [3, 18]. We have
implemented all the algorithms on a set of 45 test functions of the CUTEr
library [8] with n > 50, as given in Table 1, in MATLAB software envi-
ronment. Hardware and software detailed specifications have been clarified
in [2], together with the strong Wolfe line search features and the stopping
criteria. Detailed outputs have been provided in Table 1.

Efficiency of the algorithms was compared by applying the performance
profile proposed by Dolan and Moré [7] on the norm of gradient, the CPU
time (CPUT), and the total number of function and gradient evaluations
(TNFGE), following the notation of [10]. Results are shown by Figures 1-3.
As seen, EPRP is preferable to the other methods. Particularly, the results
show that the choice (11) for the EPRP parameter is practically effective.
Our experiments showed that averagely in 62.63% of the iterations of EPRP1,
we had ¢ = .
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E ——EPRP1
os -—-EPRP2 ]
: SPRP

Figure 1: TNFGE performance profiles

EPRP1
= EPRP2

Figure 2: CPUT performance profiles

4 Conclusion

217

Based on the concept of maximum magnification, we have conducted an
eigenvalue analysis to suggest an optimal choice for the parameter of the
recently proposed EPRP method. The suggested formula guarantees the
sufficient descent property as well as the global convergence of the method.
Effect of the proposed formula has been numerically investigated in contrast
to several other modifications made on the classical PRP method. Results

showed the effectiveness of the suggested choice for the EPRP parameter.
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Figure 3: Norm of gradient performance profiles
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Some applications of Sigmoid functions
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Abstract

In numerical analysis, the process of fitting a function via given data is
called interpolation. Interpolation has many applications in engineering
and science. There are several formal kinds of interpolation, including
linear interpolation, polynomial interpolation, piecewise constant interpo-
lation, trigonometric interpolation, and so on. In this article, by using
Sigmoid functions, a new type of interpolation formula is presented. To il-
lustrate the efficiency of the proposed new interpolation formulas, some ap-
plications in quadrature formulas (in both open and closed types), numer-
ical integration for double integral, and numerical solution of an ordinary
differential equation are included. The advantage of this new approach is
shown in the numerical applications section.
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1 Introduction

Interpolation is the process of finding a function via given data. Interpolation
has many applications in engineering and science. There are several formal
kinds of interpolation, including linear interpolation, polynomial interpola-
tion, piecewise constant interpolation, trigonometric interpolation, and so

on. For example, consider the polynomial interpolation. Let fy, f1,..., fa
be known values for an arbitrary function f : R — R at points z = z;,
1=0,1,...,n. Then the Lagrange basis functions are defined as
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Sow—my)
Logw) = J[ 22200 5 —0,1,...n. (1)
k O(xl_xk)

ki

Then the interpolating polynomial of degree n is defined as
p(e) =3 Loi(w) fi (2)

Clearly, p(x) satisfies p(x;) = f; for i = 0,1,...,n. Moreover, for any f €
C™*1a,b], we have

S (n,)

oy el

3)
Using relation (2), the classical Newton—Cotes quadrature formulas are ob-
tained [2, 3, 6, 7, 8, 9]. In this article, by using Sigmoid functions [1, 4, 5],
new types of interpolation formulas are presented. These new types of in-
terpolation result in new integration formulas and new formulas for solving
ordinary differential equations.

F(@) =) Lo(@)fi+ (x —wo)(x —21) - (2 — @)
i=0

Sigmoid functions are mathematical functions with S-shaped curves or
sigmoid curves. These functions are bounded and monotone and have the first
derivative that is bell shapes. Additionally, these functions are constrained
by a pair of horizontal asymptotes as ©* — +00. Some of them are listed
below.

a. Logistic function is defined by the formula

1

0a) = T

b. Hyperbolic tangent function is defined by the formula

et — 7%

b(e) = tanh(a) = S )
c. Arctangent function is defined by
¢(x) = arctan(x). (6)

d. Gudermannian function is defined by

L dx =2 arctan(tanh(g)). (7)

o) = i) = [

cosh

e. Error function is defined as
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2 xr
o(z) =erf(z) = ﬁ/o e dt. (8)
f. Generalised logistic function is defined as
olz)y=1+e )% a>0. (9)

g. Some algebraic functions, for example,

o(x) = Niewh (10)

h. Smoothstep function is defined for N > 1 as

o(z) = { (ha —u2)Ndu>71f0x(1 —u)Vdu, o<1, g

sgn(x), lz| > 1.

I. The integral of any continuous, nonnegative, and “bump-shaped” function
will be sigmoid function; therefore the cumulative distribution functions for
many common probability distributions are sigmoid functions.

This article is organized as follows. In section 2, new methods of inter-
polation are introduced. In section 3, some applications of the proposed new
interpolation formulas are provided. Finally, in section 4, conclusions are
presented.

2 Main results

In this section, the new types of interpolation formulas for one- and two-
dimensional cases by using Sigmoid functions are obtained.

2.1 One-dimensional case

Theorem 1. Let ¢ be an arbitrary Sigmoid function and let

lim ¢(z) = a,
“lim 6(z) = b (12)
T—r+00 :
Let fo, f1,..., fn be known values for an arbitrary function at points xy <

1 <+ <y, and let 2,41 —x; = h; for i =0,1,2,...,n. Then

S(0) = Y- (525 ) A lolese — ) = oz bl (13)

, b—a
=0
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is the interpolation formula for the above data points. Moreover, a; for

) [y
i=0,1,2,...,n 4+ 1 are positive and big enough numbers, — = x; — EZ for
a;
b h;
1=0,1,2,...,n, and ntl =z, + —.
Ap+1 2

Proof. According to the properties of the Sigmoid functions, 0 < ¢(a;x —
bi) — ¢(ai412 — biy1) < b— a. Therefore, for positive and big enough a;, in a

b;
neighborhood of x = —, the function [¢(a;x — b;) — ¢(a;+12 — bi11)] changes

a;
a
from zero to b — a (for ¢ = 0,1,...,n). Similarly, at = Hl, the function
i+1

[p(a;z —b;) — p(a;112 — bi11)] changes from b—a to zero (for i =0,1,...,n).
b; b;

Therefore, for the interior points in intervals [l, ol } fori =0,1,...,n,
ai Qi41

b
S(x) is equal to f;. In a neighborhood of z = i (for i = 1,2,...,n),

S(z) is changed from f;_1 to f;. In the same Wayj in a neighborhood of
b; ,

=L (for i = 0,1,...,n — 1), S(z) is transformed from f; to fiy1. In
Qi1

b
addition, in a neighborhood of x = —0, S(z) is changed from zero to fy, and
ao

bn+1

in a neighborhood of z = , S(z) is changed from f, to zero. Speed

An+1
of changing can be increased by increasing a; (for ¢ = 0,1,...,n+1). In

other words, a; and —i, i =0,1,...,n+ 1, define the speed and locations
a

i
of the changes. Therefore, S(z) is the interpolation formula for aforesaid
points. O

2.2 Two-dimensional case

By using the above idea for two-dimensional problems, a new type of two-
dimensional interpolation formulas can be obtained.

Theorem 2. Let F(x;,y;) = 7, for i =0,1,2,...,nand j =0,1,2,...,m.
Let ¢ and ¥ be two arbitrary Sigmoid functions and let

mggzc¢(x)::a’ mgggow(x)::a
{ lim ¢(z) =0, { lim ¢ (z) =d.

r—+00 T—+00

(14)

Let zp < z1 < - < zpand yo < 1 < -+ < Y (L€, Tj41 — 3 = hy, for
i=0,1,...,n—1,and yj41 —y; =k; for j =0,1,...,m —1). Then
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sen =33 (755 (75) = (15)

i=0 j=0

[¢(a;z — b)) — dait1z — bit1)] {1?(@;'9 — b)) = ¥(azy — bj)

is the interpolation formula for the above data points. Moreover, a; for
i =0,1,2,...,n+1and a; for j = 0,1,2,...,m + 1 are positive and big
enough numbers. In addition

E:xi—h, 1=0,1,2,...,n and bn+1:xn+hl,
a; 2 Ap+1 2
b/. k. b’ L k. (16)
=y -2, j=0,1,2,....om and T =y, + .
a; 2 Uiy 2
Proof. By using relation (13) two times, relation (15) is obtained. O

In the next section, some numerical applications in interpolation, numer-
ical integration, and numerical solution of ordinary differential equations are
included.

3 Numerical applications

In this section, some applications of formula (13) in one-dimensional interpo-
lation, numerical integration, and numerical solving of ordinary differential
equations by using the Hyperbolic tangent function are given. Other formu-
las (i.e., (4)—(11)) can easily be applied. Also, in Example 6, formula (15) by
using the Hyperbolic tangent function is applied.

Example 1 (Interpolation problem). Let f(0) = 1, f(1) = 2, f(2) = 4,
f(3) =17, f(4) =5, and f(5) = 6. Then using formula (13), the interpolation
function is obtained as

S(z) = (;) Z; f(z;) [tanh(a;x — b;) — tanh(a; 112 — bit1)]

2
+2 x [tanh(aixz — by1) — tanh(asx — ba

[ )
+4 x| )
[ )
[ )

= (1> (1 x [tanh(agz — by) — tanh(a;z — b))

( (
tanh(asz — by) — tanh(agx — bs
+7 x ( (

+5 x [tanh(asx — by) — tanh(aszx — bs

tanh(azx — b3) — tanh(asz — by
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This interpolation function in two cases (i.e., ag = a3 = --- = ag = 5 and
ag = a1 = -+ = ag = 10) is plotted in Figures 1 and 2.

Figure 1: Interpolation function with a; =5 for i = 0,1,...,6.

Figure 2: Interpolation function with a; = 10 for i = 0,1,...,6.

Example 2 (Interpolation problem (Runge’s function)). Consider the poly-
nomial interpolation of Runge’s function defined as (see [9])

1

g(x) = Tro2 © € [-1,1]. (18)

The polynomial interpolating with N = 15 equidistant nodes is plotted in
Figure 3. Also, using formula (13), the new interpolation is obtained. This
interpolation function is plotted in Figure 4. The error function of polynomial
interpolation is plotted in Figure 5. As you can see, the error at nonnodal
points does not decrease with the increase of nodes; see [3, 9]. Also, the error

function of the new interpolation is plotted in Figure 6.
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-1 W 96 64 9z 0 02 o4 06 W 1
x

Figure 3: Polynomial interpolation function of Runge’s function with N = 15 equidis-
tant nodes in [—1,1].

Figure 4: The new interpolation function of Runge’s function with N = 15 equidistant
nodes in [—1,1] and a[é] = 100 for ¢ =0,1,2,...,15.

-1 W 206 04 02 O 02 0.4 06 W 1
x

Figure 5: Error function of the polynomial interpolation function for Runge’s function
with N = 15 equidistant nodes in [—1,1].
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Figure 6: Error function of the new interpolation formula for Runge’s function with
N = 15 equidistant nodes in [—1, 1] and a[:] = 100 for : = 0,1,2,...,15.

Example 3 (Numerical integration (closed type)). Quadrature formula of
Newton—Cotes on the finite interval [a,b] is defined as (see [7, 8])

b n
[ e = 3 wif @) + Rl (19)
a i=0

where z; are equidistantly distributed with the step size and x; = a-+ih,

n
i=0,1,...,n. In addition, R,(f) = 0 whenever f € P,,_1, where P,,_1 is
the space of all algebraic polynomials of degree at most n — 1. Now, using
relation (13) for ¢(z) = tanh(z) results in

/ab f(z)dx = /ab S(x)dx

= /ab é (;) fi [tanh(a;xz — b;) — tanh(a; 12 — b;11)] dz(20)

Therefore, relation (20) is simplified as

/abf (e)ds = Z_; [(22

1
— ( > [ln(cosh(aH_lb — bi+1)) — IH(COSh(ai_HCL — bi+1)] fz
2a11

) [In(cosh(a;b — b;)) — In(cosh(a;a — b;)] (21)

As it is mentioned above, explicit forms of quadrature formulas based on this
new interpolation formula can be directly obtained. As an example, consider
the following integral:



Some applications of Sigmoid functions 229

Table 1: Absolute error of quadrature formula (21) for n = 5(5)30 and f(z) = exp(z?).

n | Absolute error
5 1.8(-2)
10 4.5(-3)
15 2.0(-3)
20 1.0(-3)
25 4.0(-4)
30 1.2(-4)
1
/ exp(x?)dr ~ 1.46265174590718. (22)
0

The absolute error of formula (21) to approximate the above integral, for
a; = 100,72 =0,1,...,n, is presented in Table 1.

Example 4 (Numerical integration (open type)). In relation (19), if wy =
wy, = 0, then the open type of Newton—Cotes formula is obtained. In this
case, R,(f) = 0 whenever f € P,_3. The new quadrature formula in this
case is as follows:

/a  fayde ~ / ' S(2)de (23)
pn—1

= Z (;) fi [tanh(a;x — b;) — tanh(a; 112 — b;11)] dx.
@ =1

Therefore, relation (23) is simplified as

/abf(w)dfmg [(

— < ! > [IH(COSh(CLH_lb — bi+1)) — ln(cosh(ai+1a — bi+1)] fz
2a11

1
2ai> [In(cosh(a;b — b;)) — In(cosh(a;a — b;)]

As an example, consider the following integral:
! 1
/ 219 sin (> dz = 0.008384044187. (24)
0 x

The absolute error of formula (24) to approximate the above integral, for
a; = 100,7 =0,1,...,n, is presented in Table 2.

Example 5 (Numerical methods for solving ordinary differential equation).
Consider the following ODE:
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Table 2: Absolute error of quadrature formula (24) for n = 5(5)30 and f(z) =
2100 gin(L).

n | Absolute error

5 8.38(-3)

10 8.33(-3)

15 8.32(-3)

20 8.12(-3)

25 7.79(-3)

30 7.39(-3)
dy
e TV (25)
y(0) =0,

with exact solution y(z) = exp(z) — 2 — 1. Integrating both sides of relation
(25) on interval [0, 2] and using initial condition result in

y(z) = y(0) + /01’(3 +y)ds = %zZ + Ax yds. (26)

Now, using the new interpolation formula for y results in

n

Z (é) y(x;) [tanh(a;z — b;) — tanh(a; 12 — big1)] (27)

=0

1 x
:7x2+/
2 0

Let Q;(x) = tanh(a;xz — b;) — tanh(a;412 — b;11) for i = 0,1,2,...,n. Then

relation (27) is simplified as
Z:;(;) y(l‘i)Qi(l‘):*x +/r 12:;( ) )] ds
e oo o

Finally, relation (28) is simplified as

gym( - [[ais) = (29)

Z <;) y(x;) [tanh(a;s — b;) — tanh(a;415 — bi+1)]1 ds.

=0
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By collocating (29) at x;, i = 1,2,...,n, the unknown values of y(x;) are

obtained. For example, the error function on [0,1] for n = 10, and z; = li’

i=1,2,...,10, is plotted in Figure 7. Also, the error function on [0, 1] for

n =20 and z; = 2—20, 1=1,2,...,20, is plotted in Figure 8.

Teapp UL
ALY

o

Figure 7: The error function of Example 5, with n = 10 in [0,1] and a[i] = 100 for
i=0,1,2,...,10.

MMW\MM T
B vVVUUUVUVUUU

Figure 8: The error function of Example 5, with n = 20 in [0,1] and a[i] = 100 for
i=0,1,2,...,20.

Example 6 (Numerical integration for double integral). Now using relation
(15) results in
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Table 3: Absolute error of quadrature formula (30) for n = 5(5)30 and F(z,y) =
exp(a? +y?).

n | Absolute error
5 5.30(-2)
10 1.32(-2)
15 5.83(-3)
20 2.97(-3)
25 1.19(-3)
30 3.46(-4)

b dF(a?,y)dydx% ' dS(a?,y)dydx (30)
b d n m 2
- [ [EX(5) =

=0 i=0
x [tanh(a;x — b;) — tanh(a; 412 — biy1)]

X [tanh(a;y - b;) - tanh(a;ﬂy - b;ﬂ) dxdy.(31)

As an example, consider the following integral:

1 1
/ / exp(z? + y?)dydx ~ 2.139350130. (32)
0 0

The absolute error of formula (30) to approximate the above integral, for
a; =100, =0,1,...,n, is presented in Table 3.

4 Conclusions

In this article, by using Sigmoid functions, the new types of interpolation
formulas were presented. To show the efficiency of the proposed new inter-
polation formulas, some applications in quadrature formulas (in both open
and closed types), numerical integration for double integral, and numerical
solution of ordinary differential equation were included. Numerical results
were obtained by using the Hyperbolic tangent function, which can be easily
changed by other Sigmoid functions.



Some applications of Sigmoid functions 233

Acknowledgements

Authors are grateful to two anonymous referees and editor-in-chief for their
constructive comments.

References

1. Costarelli, D. and Kyurkchiev, N. A Note on the smooth approximation to
|x(1 —2)---(n —1—x)| using Gaussian error function, Commun. Appl.
Anal. 25(1) (2021), 1-10.

2. Eslahchi, M.R., Masjed-Jamei, M. and Babolian, E. On numerical im-
provement of Gauss-Lobatto quadrature rules, Appl. Math. Comput. 164
(2005), 707-717.

3. Gautschi, W. Numerical analysis, Birkhauser, Boston, 1997.

4. Kyurkchiev, N., Iliev A. and Rahnev, A. A look at the new logistic models
with “polynomial variable transfer”, LAP LAMBERT Academic Publish-
ing, 2020.

5. Kyurkchiev, N. and Markov, S. Sigmoid functions: Some approzximation
and modelling aspects, LAP LAMBERT Academic Publishing, 2015.

6. Masjed-Jamei, M. and Dragomir, S.S. A new generalization of the Os-
trowski inequality and applications, Filomat, 25 (2011), 115-123.

7. Masjed-Jamei, M., Jafari, M.A. and Srivastava, H.M. Some applications of
the Stirling numbers of the first and second kind, J. Appl. Math. Comput.
A7 (2015), 153-174.

8. Masjed-Jamei, M., Milovanovic, G.V. and Jafari, M.A. Closed expres-
sions for coefficients in weighted Newton-Cotes quadratures, Filomat 27(4)
(2013), 649-658.

9. Stoer, J. and Bulirsch, R. Introduction to numerical analysis, Translated
from the German by R. Bartels, W. Gautschi and C. Witzgall. Second
edition. Texts in Applied Mathematics, 12. Springer-Verlag, New York,
1993.






Aims and scope

Iranian Journal of Numerical Analysis and Optimization (IJNAO) is pub-
lished twice a year by the Department of Applied Mathematics, Faculty of
Mathematical Sciences, Ferdowsi University of Mashhad. Papers dealing with
different aspects of numerical analysis and optimization, theories and their
applications in engineering and industry are considered for publication.

Journal Policy

After receiving an article, the editorial committee will assign referees. Refer-
eeing process can be followed via the web site of the Journal.

The manuscripts are accepted for review with the understanding that the
work has not been published and also it is not under consideration for pub-
lication by any other journal. All submissions should be accompanied by
a written declaration signed by the author(s) that the paper has not been
published before and has not been submitted for consideration elsewhere.

Instruction for Authors

The Journal publishes all papers in the fields of numerical analysis and opti-
mization. Articles must be written in English.

All submitted papers will be refereed and the authors may be asked to revise
their manuscripts according to the referee’s reports. The Editorial Board of
the Journal keeps the right to accept or reject the papers for publication.
The papers with more than one authors, should determine the corresponding
author. The e-mail address of the corresponding author must appear at the
end of the manuscript or as a footnote of the first page.

It is strongly recommended to set up the manuscript by Latex or Tex, using
the template provided in the web site of the Journal. Manuscripts should be
typed double-spaced with wide margins to provide enough room for editorial
remarks.

References should be arranged in alphabetical order by the surname of the
first author as examples below:

[1] Stoer, J. and Bulirsch, R. Introduction to Numerical Analysis, Springer-
verlag, New York, 2002.

[2] Brunner, H. A survey of recent advances in the numerical treatment of
Volterra integral and integro-differential equations, J. Comput. Appl. Math.
8 (1982), 213-229.



Submission of Manuscripts

Authors may submit their manuscripts by the online submission via the web-
site of the Journal at:

https://ijnao.um.ac.ir/about /submissions

Copyright Agreement

Upon the acceptance of an article by the Journal, the corresponding au-
thor will be asked to sign a "Copyright Transfer Agreement” (see the web
site) and send it to the Journal address. This will permit the publisher to
publish and distribute the work.



Reviewers Acknowledgment

Peer review is the system used to assess the validity, quality and the original-
ity of articles for publication in scholarly journals. We would like to sincerely
thank the following reviewers who have taken part in the peer-review process
for Iranian Journal of Numerical Analysis and Optimization during the last

year.

Abbasbandy, Saeid
Al-mdallal, Qasem
Aminikhah, Hossein
Amintoosi, Mahmood

Area, Ivin

Darehmiraki, Majid

Dolati, Ardeshir
Ebrahimnejad, Ali

Effati, Sohrab

Erfanian, Majid

Farhadinia, Bahram
Gachpazan, Mortaza

Gao, Wenwu

Ghanbari, Reza
Ghomanjani, Fatemeh
Ghorbani-moghadam, Khatere
Hashemi Borzabadi, Akbar
Hashemi Mehne, Sayed Hamed
Hadizadeh Yazdi, Mahmoud
Irandoust Pakchin, Safar
Karasozen, B.

Keyanpour, Mohammad

Li, Xiaolin

Lohmander, Peter
Midalin-gabriel, CatanA
Marzban, Hamid Reza
Mesgarani, Hamid
Mirzaee, Farshid
Mirzaei, Davoud
Mokhtari, Reza
Namjoo, Mehran
Nazemi, Alireza
Pakdaman, Morteza
Pishbin, Saeed

Rezaee Pajand, Mohammad
Salahi, Maziar
Shirazian, Mohammad
Shirdel, Gholam Hassan
Shivanian, Elyas
Shokri, Ali

Soheili, Ali R.

Tohidi, Emran
Zaferanieh, Mehdi
Zamani, Moslem
Zeidabadi, Hamed






Using approximate endpoint property on existing solutions for two inclusion
problems of the fractional g-differential ................. ... .o iiiLL. 155
G.K. Ranjbar and M.E. Samei

Hopf bifurcation analysis in a delayed model of tumor therapy with oncolytic

VERUIBEE v:0:ncm 0 misveiacomn arsiamiom mesaswioc wesaesnie & Siasine s Keammin « Sas e & LEwwne wee 159
N. Akbari and R. Asheghi

ADI method of credit spread option pricing based on jump-diffusion model . .. 195
R. Mohamadinejad, A. Neisy and J. Biazar

An adaptive descent extension of the Polak—Rebiére—Polyak conjugate
gradient method based on the concept of maximum magnification ........... 211
Z. Aminifard and S. Babaie-Kafaki

Some applications of Sigmoid functions ..ottt 1
M. A. Jafari and A. Aminataei -



Iranian Journal of Numerical Analysis and Optimization

Former : MRIMS

CONTENTS Vol. 11, No.1, pp 1-233, 2021

Solving fuzzy multiobjective linear bilevel programming problems .......... 1
A. Abbasi Molai

The time-dependent diffusion equation: An inverse diffusivity problem ...... 13
S.H. Tabasi, H.D. Mazraeh, A.A. Irani, R. Pourgholi, and A. Esfahani

Approximate solution for a system of fractional integrodifferential .......... 55
Y. Barazandeh

Monotonicity-preserving splitting schemes for solving balance laws .......... 73
F. Khodadosti, J. Farzi and M.M. Khalsaraei

Toeplitz-like preconditioner for linear systems from ................. ... 05
N. Akhoundi

A high-order algorithm for solving nonlinear algebraic equations ...........

A. Ghorbani and M. Gachpazan 107
Computation of eigenvalues of fractional Sturm—Liouville problems . ...... 117

E.M. Maralani, F.D. Saei, A.A.J. Akbarfam and K. Ghanbari

The rest of contents is on back of the page

web site : http://ijnao.um.ac.ir

Email : ijnao@um.ac.ir
ISSN-Print : 2423-6977
ISSN-Online : 2423-6969




	1
	2
	Solving fuzzy multiobjective linear bilevel programming problems based on the extension principle
	A. Abbasi Molai
	The time-dependent diffusion equation: An inverse diffusivity problem
	S.H. Tabasi, H.D. Mazraeh, A.A. Irani, R. Pourgholi, and A. Esfahani 
	Approximate solution for a system of fractional integro-differential equations by Muntz Legendre wavelets
	Y. Barazandeh
	Monotonicity-preserving splitting schemes for solving balance laws
	F. Khodadosti, J. Farzi and M.M. Khalsaraei
	Toeplitz-like preconditioner for linear systems from spatial fractional diffusion equations
	N. Akhoundi
	A high-order algorithm for solving nonlinear algebraic equations
	A. Ghorbani and M. Gachpazan
	Computation of eigenvalues of fractional Sturm–Liouville problems
	E.M. Maralani, F.D. Saei, A.A.J. Akbarfam and K. Ghanbari
	Using approximate endpoint property on existing solutions for two inclusion problems of the fractional q-differential
	G.K. Ranjbar and M.E. Samei
	 Hopf bifurcation analysis in a delayed model of tumor therapy with oncolytic viruses
	N. Akbari and R. Asheghi
	 ADI method of credit spread option pricing based on jump-diffusion model
	R. Mohamadinejad, A. Neisy and J. Biazar
	An adaptive descent extension of the Polak–Rebiere–Polyak conjugate gradient method based on the concept of maximum magnification
	Z. Aminifard and S. Babaie-Kafaki
	Some applications of Sigmoid functions
	M. A. Jafari and A. Aminataei 

	5
	3
	4



