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Letter from the Editor—in—Chief

I would like to welcome you to the Iranian Journal of Numerical Analysis
and Optimization (IJNAO). This journal is published two issues per year
and supported by the Faculty of Mathematical Sciences at the Ferdowsi Uni-
versity of Mashhad. Faculty of Mathematical Sciences with three centers of
excellence and three research centers is well-known in mathematical commu-
nities in Iran.

The main aim of the journal is to facilitate discussions and collabora-
tions between specialists in applied mathematics, especially in the fields of
numerical analysis and optimization, in the region and worldwide.

Our vision is that scholars from different applied mathematical research
disciplines, pool their insight, knowledge and efforts by communicating via
this international journal.

In order to assure high quality of the journal, each article is reviewed by
subject-qualified referees.

Our expectations for IINAO are as high as any well-known applied math-
ematical journal in the world. We trust that by publishing quality research
and creative work, the possibility of more collaborations between researchers
would be provided. We invite all applied mathematicians especially in the
fields of numerical analysis and optimization to join us by submitting their
original work to the Iranian Journal of Numerical Analysis and Optimization.
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Modified ADMM algorithm for solving
proximal bound formulation of

multi-delay optimal control problem with
bounded control

K.A. Dawodu

Abstract

This study presents an algorithm for solving optimal control problems with
the objective function of the Lagrange-type and multiple delays on both the
state and control variables of the constraints, with bounds on the control
variable. The full discretization of the objective functional and the multi-
ple delay constraints is carried out by using the Simpson numerical scheme.
The discrete recurrence relations generated from the discretization of both
the objective functional and constraints are used to develop the matrix op-
erators, which satisfy the basic spectral properties. The primal-dual residu-
als of the algorithm are derived in order to ascertain the rate of convergence
of the algorithm, which performs faster when relaxed with an accelerator
variant in the sense of Nesterov. The direct numerical approach for han-
dling the multi-delay control problem is observed to obtain an accurate
result at a faster rate of convergence when over-relaxed with an accelerator
variant. This research problem is limited to linear constraints and objec-
tive functional of the Lagrange-type and can address real-life models with
multiple delays as applicable to quadratic optimization of intensity mod-
ulated radiation theory planning. The novelty of this research paper lies
in the method of discretization and its adaptation to handle linearly and
proximal bound-constrained program formulated from the multiple delay
optimal control problems.
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2 Dawodu

1 Introduction

Optimal control problems (OCPs) with delays in state and/or control vari-
ables play important roles in the modeling of real-life scenarios. Time delay
effects in economical, physical, chemical, and biological processes involving
optimal control systems cannot be neglected, especially when they involve
the transmission of information between different parts of the system. These
hereditary effects of constant delays have been deliberated upon by Xue and
Duanin [27], Rihan and Anwar [21], Laarabi, Abta, and Hattaf, [14] and
Bashier and Patidar [1]. Gollman, Kern and Maurer [9] did extensive work
on mixed control-state inequality constraints with single delay on both state
and delay variables with the initial and terminal boundary conditions in a
general mixed form. Later, Gollmann and Maurer [10] extended their work
to multiple time delays in the control and state variables with mixed control-
state constraints. Olotu and Dawodu [18] and Olotu, Dawodu, and Yusuf [19]
worked on one-dimensional and generalized control problems, respectively,
with multiple delay constants and unbounded control variable (vector) using
modified alternating direction method of multipliers (ADMM), while their
earlier work in [17] on the delay proportional control system was done by the
method of Quasi-Newton embedded augmented Lagrangian functional.

The Douglas-Rachford (D-R) splitting method called the ADMM (Al-
ternating Direction Method of Multipliers) had been deployed by a plethora
of authors in solving OCPs; though very few have deployed it to solving
multi-delay OCPs with control bounds. The patronage is based on the fact
that ADMM enjoys the strong convergence properties of the method of mul-
tipliers and the decomposability property of dual ascent as in the works of
Boley [2], Boyd and Vandenberghe [4], Sun, Toh, and Yang [23], and Yao et.
al [28]; hence its relevance in solving decentralized and block-convex opti-
mization problems like the large-scaled power or distributed systems cannot
be overemphasized. Yao et al. [28] discovered that the ADMM could be
used as a tool in solving a vehicle routing problem structured as an inte-
ger programming problem provided; the quadratic penalty terms used in
ADMM can be reduced into simple linear functions. He and Yuan [13] and
He, Hong, and Yuan [12] worked on the proximal Jacobian decomposition
of the augmented Lagrangian method for the multiple-block separable con-
vex minimization problem. It was observed that it has a strong affinity for
ADMM.

Many authors have researched constrained convex quadratic problems
with simple bounds. Voglis and Lagaris [24] was among the early authors
that developed an algorithm for quadratic programming problems with box
constrained using the active set strategy with applications mainly to circus
tent, random and bi-harmonic problems. However, the scalability, simplicity,
and potential of the ADMM in solving large-scaled structured convex opti-
mization problems made it widely acceptable. The ADMM has the ability to
solve the primal-dual feasibility updates in parallel and is well amenable to
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Modified ADMM algorithm for solving proximal bound formulation of ... 3

the Gauss—Seidel accelerator or relaxation in order to improve its efficiency
and rate of convergence as in Nesterov [16].

Pasquale and Gerardo [20] also reviewed the main results on global op-
timality conditions for establishing the global minimization of a quadratic
problem with box constraints. However, Carreira-Perpindn [5] worked on
the proximal bound-constrained quadratic problem subject to simple box
constraints. The ADMM algorithm was considered using the convex proxi-
mal operator by Moreau [15], Rockafellar [22], and Combettes and Pesquet
in [6]. The algorithm was found to be particularly efficient in solving a collec-
tion of proximal operators that share a same quadratic form with a high rate
of convergence and accuracy. Wu and Shang [25] further presented a global
optimization method for solving general nonlinear programming problems
subject to box constraints using a differential flow on the dual feasible space.
The criteria for the global optimality and existence of complete solutions to
the original problems were also given.

Xinmin et al. [26] researched the application of the ADMM algorithm
to the constrained quadratic optimization of intensity modulated radiation
theory planning. A graph form convex optimization model was formulated
as min h(y) such that y = Az, 0 < z < u,, I, <z < u,, where the meaning
and conditions for the bounds were well-defined. This approach involves the
construction of a proximal operator and the formulation of the optimization
problem in the graph form of the ADMM algorithm. In the implementation
of the algorithm, a clinically acceptable solution was obtained with fewer
memory requirements when compared with other optimization solvers.

2 Statement of problem

The generalized form of the multiple delay OCP with bounded (box) control is
expressed below with quadratic continuous functional F' and linear dynamical
function f.

2.1 Optimal control model

Considering the multi-delay OCP with bounded control below:

T

min J(z, u) 2% t F(t,z(t),u(t)) dt (1)
d e

s.t. &(t) SAm+Bu+Zajx(t —7rj) +Zﬁlu(t—ql) (2)
j=1 =1

IJNAO, Vol. 12, No. 1, (2022), pp 1-36



4 Dawodu

st (t) <f(ta(t), ut), 2" (t—ry),u"(t —q)), () =1,2,....d(e), (3)
z(to) =wo, (4)
z(t) =¢(1), to —r <t <to, (5)
u(t) =1(t), to —q <t < o, (6)

vy <u(t) <o, (7)

= $173327"'7zn)T€Rn7 ¢:(¢17¢23"'7¢H)T€Rn’

T m
UL, Uy ey Upn)” € R™,

,l/}l)wQ?' . 71/)m)T S Rmv
717"')77TL)T S Rm?

= (01,...,0m)T €R™,

d

r=max{r;}j_;, and ¢ = max{q }j_;.

2.2 Assumptions and properties of the model

The underlining assumptions and properties of the functions are stated below:

(i) The time interval I = [to, T] C R is a subset of real numbers R;

(ii) The state function x(t) : I — X of the optimal control system is abso-
lutely continuous on I provided the subset X is closed and bounded in
R™;

(iii) The control function u(t) : I — U of the control system is piece-wise

continuous and Lebesgue measurable on I provided the subset U is
closed and bounded in R™;

(iv) The numbers r1,79,...,74 and qi,qs, ..., e are the known monotoni-
cally increasing positive delay constants for the state and control vari-
ables, respectively; that is, r; < r;41 forallr; € R for j =1,2,...,d
and q; < qi41 forall g e Rforl=1,2,...¢;

(v) The initial (pre-shaped) functions o(t) : [to — r,tg] — R™ and ¥(t) :
[to — gq,t0] — R™ for the state and control variables, respectively, are
known and piecewise continuous;

(vi) The numbers r = max{r; };l:l and ¢ = max{q;}{_, represent the values
of the mazimum delay constants for the state and control variables,
respectively;

IJNAO, Vol. 12, No. 1, (2022), pp 1-36
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(vii) The cost functional F' : [to,T] x R™ x R™ — R U {oo} is nonlinear,
piecewise continuous and measurable;

(viii) The constraint functional f : [to, T] x RATAI™ x RU+T)m _ R™ js linear
and piece-wise continuous;

(ix) There exist an admissible pair p = (z(-),u(:)) € Q = ([to,T],R™) x
([to, T),R™) that satisfies (1)—(7) of the multi-delay OCP, where the
functional J(z(-),u(+)) is minimized by the the admissible triple Q :=

(@(), u(-),p())-

3 Methodology

A very simple discretization of (1) and (3) is obtained by means of the Simp-
sons and Euler numerical schemes, respectively. Recurrence relations gen-
erated are used in developing the respective large sparse matrix operators.
The augmented Lagrangian functional with relaxation parameter (factor) is
then used as an accelerator variant in the formulation of the modified ADMM
(M-ADMM) algorithm. The spectral and convergence analyses are carried
out to ensure the well-posedness of the algorithm.

3.1 Background and preliminaries

Suppose that the discrete time interval is given as I = [tx, tg+1] by letting
ty = to+ kdé for k = 0,1,...,N. Then the discretization operator, say f,
maps each discrete point t; in the discrete time interval I, C R into each
discrete (grid) point of the concatenated state vector xl(k) € R™ for all i =
1,2,...,n, while the operator, say f,, maps the points into each discrete point
of the concatenated control vector u§-k) e RN+ for all j =1,2,...,m. Tt
is then expressed as

fo:lto, TICR — 2 € &, (8)
fu:lto TICR — ul¥ € a, (9)
where Z = (21,...,%,) € R™Y and 4 = (G1,...,0m) € RN for
z, = (371('1)7---7951(‘1\[)) c RN7 and u; = (u§0)7...,u§.N)) € RN‘H, respec-

tively. Considering the existence of multiple delay constants r; € R (for
j=1,2,...,d)and ¢ € R (for ] =1,2,...,¢) on the state and control vari-
ables, respectively. Then some basic Theorems are expressed below to aid in
the process of discretization.

IJNAO, Vol. 12, No. 1, (2022), pp 1-36



6 Dawodu

Theorem 1 (Rationality theorem). Given the real numbers r;, r;41 > 0 for
r; < rj+1, then there exists a unique real number § < 1 such that the ratios
of the numbers is a rational number Q.

Proof. Let the delay constants be arranged in an increasing manner; that is,
r; <rjp1 and ¢ < g4 for every j, I. It then implies that for every r; and
qi, there exist integers m; € Z* and ¢ € Z" such that

i _ S

=L eRr 1
m; ~ ow € (10)

where § is known as the step-length or interval length. This clearly shows
that the delays, for both the state and control variables, are integer multiples
of the step-length. O

The proof of this transformation technique was suggested by Guinn [11]
to derive first-order necessary conditions for unconstrained OCPs with pure
state delays. To further elaborate on the assumptions above and the appli-
cations, we then introduce Theorem 2 below.

Theorem 2. Given any interval [a, b], there exists a step-length h € Rt such
that each sub-interval is a constant multiple of the step-length.

Proof. Let the entire length of the interval [ = b — a be partitioned into m
sub-intervals [rj_1,7;] for j = 1,2,...,m. Then there exists h € R with
r; = hv; for all v; € Z* such that the length of each sub-interval can be
written as [; = r; —r;_1.

L (rj—rj-1)

h:f:nj—kdj njEZJr, 5]'6[0,1).
Then,

hv; — ho;

LﬁngQ:@fw%Q:W+@ n; € Z*, 6; € [0,1). (11)

Since v; — vj_1 € ZT then nj + d; € Z" such that §; = 0 or §; = 1 for all
j=1,2,...,d (by Theorem 1). Since ; =1 ¢ [0, 1), then §; =0 for all j =
1,2,...,d. By slotting §; = 0 into (11), we then conclude that the length
of each sub-interval I; = (r; — rj_1) can be expressed as a multiple integer
v; € 7+ of h expressed as rj = rj—1 + hn;, where v; —v;_1 = n; for all
i=1,2,....,m. O

The essence of Theorems 1 and 2 above is to establish the fact that there
exists a real number, referred to as step-length, h € R that divides the entire

state and control delay constants with multiples of real positive integers.
Consequent to 1 and 2, the multiple state and control variables are pre-
sented as follows:

IJNAO, Vol. 12, No. 1, (2022), pp 1-36



Modified ADMM algorithm for solving proximal bound formulation of ... 7

¢(tk—vj)7 k—vj <0 k:0,1,2,...,1)j, t € [to — 7, to], (known)
a(F—vi) = zk=v5) k—v; >0; k= (v; +1),...,N, t € [to,T], (unknown) (12)

z(to) = zo given
and

wlk—w) _ {w(tk—w,% k—w <0; k=0,1,2,...,(w; — 1), t € [to — g, t0], (known)

wk—w) k>0 for k= wy, (w; +1),...,N, t € [to,T], (unknown)
(13)
where r = rq = max{r]} -, and ¢ = ¢. = max{q}j_, are the largest

delays on the state and control variables, respectively. In other words, the
discretized delay state and control variables are represented in the form below:

T

pOh—vy) (xg’“‘”"),:cék_””, .. ,x,(f’”j)) €R", for any j, (14)
T

wk—w) — (ugk_wl)7u§k_w’), . ,uflkfwl)) e R™, for any I, (15)

while z(t) and wu(t) are estimated within their respective delay intervals by
the given delay functions ¢(t) and v (t), respectively, such that ¢(t) ~ ¢(t_x)
and ¥ (t) = ¥ (t_g), where tp =tg—kd for k =1,2,...,0q,...,We if vg < we.
However, the largest state and control delay vectors for each iterate k =
0,1,... are represented below:

T
53:(:n(lfvf),x(%”j),...,:E(vaj)) e R"W=v)  forall j=1,2,...,d,

(16)
U= (u(*wl),u(lfwl), e ,u(N*wl))T eR™WHD " foralll=1,2,... ¢
(17)
3.2 Discretization of the objective functional
The objective function in (1) is of the form
1 T
min J(z,u) = 3 / (7 Pz 4+ uTQu) dt, (18)
to
where 7 = (21,72,...,2,)T € R", u = (u1,uz,...,un)’ € R™ P € R™",

and @ € R™*™. The full discretization of the objective function (1) using
the Simpson integration formula gives

1
- ulF)
min J(x, u) =~ g F(ty, a® ) (19)

IJNAO, Vol. 12, No. 1, (2022), pp 1-36



8 Dawodu

and when expanded, it can be expressed as the quadratic function

in = zT Pz +

1 _
nin - u'Qu + R, (20)

8
N~

where R = 2(2(9)TPz(®) € R and the concatenated state and control vari-
ables are T = (x(ll),x(lz), . ,x%N))T e R™W and u = (ugo),u(ll)7 . ,u%v))T €
RW(N ), respectively. However, the block-diagonal coefficient matrices
P e R"WxnN and Q € RMN+Dxm(N+1) are the block-matrix operators
of the objective functional stated below as

s
SQ 0 oo e e 0
Bp g e 0 3
0 4?5 ......
26
oo % ) . ag
P = and Q= 3
46 '
P 0 15
0 o0 on. 0 ¢p 30 0
0 cer e e 0 g

The detailed derivation is in Appendix as in Olotu, Dawodu, and Yusuf [19].
However, in determining the properties of the derived matrix operators above,
the following definitions are then introduced.

Definition 1 (Sylvester criterion). A square (nxn) matrix is positive definite
if it is real, symmetric with all the eigenvalues (A\; > 0; ¢ =1,2,...,n) or the
leading principal minors (M; > 0; i = 1,2,...,n) are strictly positive.

Definition 2 (Corollary to Sylvester criterion). If the principal diagonal
entries a;; are the only nonzero entries of a square (n x n) matrix such that
a;; = 0 for ¢ # j, then the leading principal minors (M; > 0; ¢ =1,2,...,n)
are given by M; = [[;_, aj; for i =1,2,...,n.

Definition 3. Every positive definite matrix is invertible.

Sequel to Definitions 1 and 2, the constructed matrix-operator P is symmetric
and positive definite since all the leading principal minors are strictly positive.
Consequently, by Definition 3, the matrix P is invertible.

3.3 Discretization of the constraints

The Euler numerical scheme in (21) below is used for the discretization of
the multi-delay constraints;

) = B 4 5 fk (21)

IJNAO, Vol. 12, No. 1, (2022), pp 1-36



Modified ADMM algorithm for solving proximal bound formulation of ... 9

where ¥ = f(tg, 2™, u® :*) (*)) and expressed in terms of the RHS of
(3) as

d e
f* = Az® + Bu® + Z ozt vi) 4 Zﬁlu(k_“”), k=0,1,2,...,N — 1,
j=1 1=1
(22)
where #(F) = {g(k=v1) glk—v2)  g(k=va)} and
k) = {yk=wn) g (kmw2) gy (k=we)y - Adapting (21) and (22) to (3) of the
OCP yields the recurrence relation below:

d e
0z — D) ) < —52 ozt — 5 Z BruF=wo - (23)
j=1 =1

where 6 = (I, + Ad) € R™*", w = Bf € R™™™, I, € R™™" (identity) and
k=0,1,...,N —1. Slotting the various values of k into (23) forms the linear
inequality below:

Az 4+ Bu < Ez" + Fu" = C, (24)
where A is a multi-diagonal matrix with nN rows and nN columns (i.e.,
A € R*N>nN). B s also a diagonal matrix with nN rows and m(N + 1)
columns (i.e., B € R*W>xmN+1)) " and z is the concatenated vector of the
state variable with dimension n/N x 1 while @ is the concatenated row vector
of the control variable with dimension m(N + 1) x 1. The dimensions of
the matrices E, ", F and 4" are nN x n(vg + 1), n(vg + 1) x 1, nN x mw,
and mw, X 1, respectively. The respective structures of the concatenated
vector-matrices are represented below:

T, 0 0 e e e e 0 (M)
0 —-I, 0 O :
.13(1)1+1)
0 6 -1, 0 O
: x(vz'—vl)
| @ 0 e —no : |
. . . . . . p(va—va—1)
ay aq 0o 0 -1, z(v;+1)
Qg aq 0o 6 -1,
: . . . Lo . . .0 I(N—l)
o -~ 0 ag -+ a, --- 0 60 —1I, QL‘(N)
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W 0 0 cocvereinnaanQ w©
0 w0 0 :
p(v1+1)
) Br-- 0 w 0 u(wz;wl)
Bu = ,
Be - B0 w O
0 Be El : u(we+1)
0 0 Be- B0 w0 uV)
-6 e =@ —Qg o —Qg—1 —Qy J;(O)
—~ 0 2(=1)
—Q —Q —Qqg_1 —Qy 0 :
- x(?)g—'[):j)
— Qs —Qg—1 —Qg 0
Ez" = -
—Qg_1 —Qq 0 :
:Lr('Ud_'Ud—l)
—Qyq 0
— . x(l;vd)
—T. 0 z(=va)
and
B =By o =By o —Bea =B\ [ 4O
e —a 0 u(_l)
_Bl _Bs o _Be—l _Be 0 :
—.T. u(wz—ws)
) —Bs o —Bem1 —Pe 0
Fuah = e )
*Be—l 76@ 0 )
B u(we_wefl)
—B, - 0
0 e — : U(I,we)
—_.7. 0 ul=we)
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where the delay coefficients aj, and 3 are defined below as

. —day, 1<k <d,

o] = { 0 elsewhere (25)
and

21 _5ﬁk7 1 S k S €,

5] = { 0 elsewhere. (26)

However, the entries [a;;] € A, [bi;] € B, [e;;] € E, and [f;;] € F of the
various matrix structures are described below as follows:

—I,,i=j 1<i<N,

) e, j=i-1 2<i<N,

@] =9 G i l—vr 2tue<i<N, k=1.2....d
0 elsewhere,

[Bij]: Br,j=ti—wr 14wy <i<N, k=12,...,¢, (28)
0 elsewhere,

-0, i=j5=1,

[éij]: —ag, j=v+1—1 1<i<wv, k=12,...,d, (29)
0 elsewhere,
-0, 1=75=1,

(fis] =% —Brji=wp+1—i 1<i<w,, k=12....e, (30)
0 elsewhere.

It is imperative to note that the real symmetric and positive definite prop-
erties of the discretized matrices P,Q, A, and B affect the well-posedness
of the algorithm and the selection of the optimal (relaxation and penalty)
parameters; hence the bases for the assumption.

3.4 Splitting method

The D-R splitting technique, also known as ADMM, is a special case of the
splitting technique and can be traced back to work done on monotone opera-
tors and operator splitting methods into the general Hilbert spaces. Eckstein
and Ferris [7] showed in turn that DR splitting is also a special case of the
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proximal point algorithm applicable to optimal control systems. Suppose
there exist two separable closed convex functions (or proximal operators)
f(z) and g(z) that are non-expansive and not necessarily symmetric. Then
the iterates of the D-R splitting algorithm for min f(z) + g(z) starting with
any (Y and repeating for k = 0,1,... are stated as

¢MH e ¢F + prox (22" — ¢*) — 2",
P — proxf(g“k"'l),
where ¥ converges to the solution of 0 € df(z) 4+ dg(z), if the solution
exists. The D-R Algorithm can be re-structured by introducing a new variable
wk = 2* — ¢* if when substituted into the D-R splitting Algorithm above, it
yields its equivalent iterates expressed below as

uf Tl — proxg(:v’C +w"),

F plroxf(uk'*'1 —wh),

Bkt

whtt — wh 4z
where x = prox(u —w) satisfies 0 € df(x) + dg(z). However, the equivalent
D-R Algorithm can be amended by introducing the Nesterov-type accelerated
variants or relaxation factor a € [0,2] in order to improve the rate of con-
vergence of the iterates. The relaxed iterates is arrived at by replacing u**?
with auf*1 + (1 — @)x* in the sense of Nesterov [16]. The derived algorithm
is stated as

Initialize at any (%, 2%, fixed a and repeat for k =0, 1,...,
uFt — proxg(xk + w"),

[ — proxf(ozuk+1 + (1 —a)zk —wh),

whtt — wh 4 2R - (1 — )2k — aubt,

where it is an over-relaxation for 1 < a < 2, under-relaxation for 0 <
a < 1 and reduces to its non-relaxed form if &« = 1. The extension of
the splitting method in the computations of the updates of the dual and
adjoint variables of a separable convex constrained problem of the form
min f(x1) + g(x2) s.t. h(z1,22) = 0 requires a sequential minimization of
the augmented Lagrangian functional L,(z1, 22, (); hence the name alternat-
ing direction method of multipliers (ADMM).

The three steps iterates (updates) for the ADMM algorithm are as follows:

4 — argmin (f(a1) + ¢Thizy, o) + 2 | h(erad) [3), (6

25+ — argmin (g(a2) + CTh(@l ! 22) + £ | Al 22) 1), (32)

CFHYe— ¢F + ph(aft ab T, (33)
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where p > 0 is the penalty parameter and z¥ ! = az?*! —(1—a)z} for any ac-

celerator variant o € [0, 2] puts the algorithm in a relaxed mode. The ADMM
is a more general method for handling all kinds of convex optimization prob-
lems which includes the ¢;— regularization of the for min}_, f;(w) + ||w]],
which other traditional methods such as gradient descent, Newton, an so
on cannot handle. The ease with which the ADMM can be implemented
in parallel for large-scaled data at a faster rate gives it an edge over other
algorithms.

3.5 Analysis on bounded control problems

In a general box constrained nonlinear programming problem
min {f(z) |z € Q CR"}, (34)

where Q@ = {2 € R"|l < z < u} is a feasible space and a closed convex
subset of R™, f(z) and a strongly convex quadratic function that is twice
continuously differentiable in R™, [ and u are the lower and upper bounds,
respectively. Carreira-Perpindn [5] and Combettes and Pesquet [6] extended
the theory of proximal operator to a proximal bound-constrained quadratic
program (QP) (34) with the Lagrange formulation presented as

Ly(z,2,8) = f(x)+g9(z) + g |z—2z+¢ ||§ st. x =z, (35)

where z € R" is the slack (auxiliary) variable, £ = % € R"™ is the scaled dual
(adjoint) vector, p > 0 is the penalty parameter, and g(z) = & || z — v |3 is

the convex term (or indicator function for the nonnegative orthant).
The proximal M-ADMM formulation is then expressed in the form

@ — prox;,,(:F — £5) = argmin (f(2) + £ |2 — 2+ |13) | (36)
ey P
21— prox, , (@ —¢5) = argmin (5 | = v [3) + 2 || 2F -2 46 |3)

st. 1<z<u, (37)

el gk gkt kL (38)

However, there exist three possible cases of the location of the parabola
vertex of the objective functional upon which the optimal solution is deter-
mined. See sketches below for illustration. Each of the cases indicated in
Figures 1, 2, and 3 represents the locations of the parabola vertex z; within
the bounds, below the lower bound, and above the upper bound, respectively,
while Figure 4 represents the median of the three points. Therefore, the op-
timal solution defined on the feasible space is the median of each of the ith
component (i = 1,2,..., N) of the three vectors; lower bound [, upper bound
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e

Figure 1: Vertex within bounds: I; < Figure 2: Vertex below lower bound: z; <
zi < u; l;

—
M ([z" z; ul.)

H[\l_ﬁﬂ_,_,,‘,

Figure 3: Vertex above upper bound: Figure 4: Median points: M(l;, z;, ;)
u; < z;

u, and the parabola vertex z;. The choice of the next iterate z is determined
as follows:

M(zf, L, u;) = Min[MaX(z;‘,li),ui] = Min[li,ui] =1l zr<l,

Zi =1 M(l;, 2}, u;) = Min[MaX(Zi,z;‘),ui] = Min[zj‘,ui] =z 1 <zf <uw,
M(li,ug, 2f) = Min[MaX(li,ui),z;‘] = Min[ui,z;‘] =, 2> U;.

(39)

3.6 M-ADMM algorithm formulation

The original ADMM formulation is modified to accommodate both the state
and control variables before imposing the Karush-Khun—Tucker (KKT) op-
timality conditions. The Gauss—seidel accelerator variant is introduced to
improve the convergence properties of the algorithm as illustrated in the
convergence analysis below. The re-formulated compact convex quadratic
optimization problem is then stated as
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1 1
MinJ(z, 1) = i’TP;E + §aTQa +R (40)
s.t. G(z,u) = AT + Bu — C <0, (41)
y<u <o, (42)
G —1i>0, (43)
—~v+a >0, (44)
where
T = (x(l),a:(Z), . ,J:(N)) eR™W, a= (u(o),u(l)7 .. ,u(N)) e R+,
A_GRannN, C’ER”N, B ERHNXW(N-FU,
P c RnNXnN’ and Q c ]Rm(NJr1)><m(N+1)7

while ¥ = (1/v/N + 1(751),%2), . ,%NH), yél), ooy NHY) € RMNED and
& = (1/VN + 1oV, 6@ . oD 5 GN+ly) ¢ Rm(N+HD) for 4l
v; € v and 0; € o, respectively. In addition, P and Q are the real, symmetric,
and positive-definite matrix operators.

3.7 Proximal-bound formulation

In formulating the convex-prozimal bound constrained program for the dis-
cretized multi-delay OCP in (40)—(42), the Carreira-Perpind approach [5]
is applied. Suppose that the control bound (42) is re-formulated into two
equations, & — @ > 0 and —y + @ > 0 such that

0< 5 (o—=7)= (v +w) I3
~—— —
y v

By fo- 0
<Elo-a-uB+b | v+a-aB+5ly-vB  (5)

=

where g(y) = & || y — v |3 is a control bound function defined for @ > y
and ¥ < y < &; while v is the slack variable replacing the inequalities and u
is the penalty parameter. Therefore, the associated augmented Lagrangian
functional for the quadratic formulation is expressed as

_ 1 - 1 5 I
LPl’PZ(xﬂuvz7v7yu£17§27u) :ixTPx—’_ guTQu—l—R—i— 5 || y—v ||§
+% | AZ + Ba— C +z+ & |2

P2
P2 ey e 3
st. z,v>0and ¥y <y<a, (46)
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with the M-ADMM iterations stated as
1
L p— argmjn{giTPi-i- % | Az 4+ Bu* — C + zF + ¢k || },
T
k41 (L P k41 _ k2, P2 - k| ek 2
U — argmin S U Qu+5||A:Jc +Bu—-C+z HQJFE”“*?J +& 2 ¢,
2P «— argmin {% | A%+t 4+ Baktt —C + 2+ ¢F |3 } s.t. 2 >0,
z

P argmin{g ly—vl3 } s.t. v >0,
v

(B P2 _ _
yk“<—argm;n{§||y—v\\§ +2 aktt -y +ef ||§}S-t- y<y<a,

M = gb 4 (AzPH 4 Bah T — O+ AT,

5—0-1 — 5126 + (ﬁk+1 _ yk+1) ,

where Z and « are the primal variables, A is the Lagrange multiplier, p1, p2 >
0 are the penalty parameters, ||-||2 is the euclidean (spectral) norm of a vector
(matrix) argument, & = \;/p;, ¢ = 1,2 are the scaled dual vectors, y is the
introduced auxiliary (slack) vector, and [ (z) is the indicator function for the
non-negative orthants defined as I4(y) = & || y — v |3 and oo otherwise.

3.8 Derivations of the update formulas

Applying the KKT optimality conditions on the augmented Lagrangian func-
tional (46) for the sequential minimization of the variables requires updating
all the critical variables as indicated in the ADMM iterations. Moreover
the update formulas of the adjoint variables will be accelerated using the
Gauss—Seidel relaxation factor o € [0,2] as clearly illustrated in the works
of Nesterov [16] and Ghadimi et al. [8]; though this work considers an over-
relaxation where a € (1, 2].

State-update - Z : Setting 9z L(Z,-) = 0 yields
T = —p (P + p1 ATA)TTAT(Ba* — C + 2F +€F)  (z — update), (47)

where (P + py AT A)~1 is invertible since P is real, symmetric, and positive
definite and AT A is positive semi-definite sequel to Definitions 1, 2, and 3.

Control-update - @ : Setting 9y L(z*!, @, -¥) = 0 and replacing AZ*+! with
h(zF*1 4k o) = aAZF ! — (1 —a)(Bu* — C + 2%) to relax the algorithm with
the relaxation factor yield

" = —p(Q + pBTB) ' BT [a(Az"T — C + 2F) — (1 — @) BuF +v*]. (48)
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Auxiliary (Slack)-update - z : Setting 9,L(-**1, 2,-¥) = 0 and relaxing
the algorithm by replacing Az**! with h(z¥*+1, u*, ) yields

2* = —a(AzZF T 4 BaP — C) — (1 — a)[B(@"! — %) — 2] —¢F. (49)
Therefore,
2Pt = max {O,Z*} (50)

— max {o, —a(AZ* 4 BaF - 0) — (1 — a)[B(@ T — aF) — 2*] — 5{“}.

Updating the parabola vertex - y : Setting 9, L(-¥™1,y,-¥) = 0 in the
derivation of the parabola vertex gy in the box constraint yields

By L(-* gy, *) = ply —v) = pa(a —y + &) =0 (51)
k+1 k41 | ¢k
* Hu +p2(u +£2) st. < y* <7, (52)
(1 + p2)
where for each component y of ¥* = (y1,¥2,...,yn), the minimum of the

upward parabola is defined in the sub-interval [¥;, ;] such that the solution is
the median [¥;, y;, 5;] of ¥;,; and each component y; of the parabola vertex
derived above is specifically defined as

g — o (@ 1 )
' (1 + p2)

s.t. ¥ <y <&; and element-wise for all 3.
(53)

Therefore,

k41 — k1 k
yk+1 — Min 5, Qo +p2(u +£2),5’ , (54)
(p2 + 1)

= Min[Max(%, y*), 7],

with the steps involving element-wise thresholding operations. Considering
the extension of the above concept of proximal bound operator on the OCP,
let the state variable Z € RN belong to a set of admissible state functions
X (written Z € X C R*) and let the control variable & € RN+t belong
to the set of admissible control functions U (written & € U € R*®). We
then assume that v(Y) = (z*,7) and v(?) = (z*,5) are the points on the
state-control coordinates (Z,u) for which the control is bounded below and
above by ¥ € RVt and 6 € R+ respectively. If there exists any
point on the ith component of the control vector (i = 1,2,...(N + 1)), then
Yi € [%i, 6] is such that v(¥) = (2, y;) is the point on the (z,) trajectory
that prescribes the parabola vertex of the objective function f(Z,u) at its
minimum. Therefore, the median M of v(7), v(?) and the parabola vertex
vWi) are defined as follows:
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Min[Max(v(m‘),v(yi)Lv(5i)] =) v ¢ I:U('T/'i)7v(6'i)j|7
(@F,yF) = Min[MaX(v(ai)7U(’7i))7U(ai)} =), i) < (),
Min[MaX(U(Wi)7v(ai))’v(yi)] =@ i) > (o),

(55)
where Z =z} and 4 = y; are the optimal state and control variables, respec-
tively, within the feasible space. Therefore, at Z = z**1 | the @-update is
defined as

(R kbt = M [v(m),v(‘?”,v(y”] , element-wise for all i € {1,2,...,(N +1)},

(56)
where o) = (&F,yF) = (#F,y"™") such that
k1 k41 k
Yl = K J’(”(;‘i ) +52i), zr =zt w =y, forallie {1,2,...,(N+1)}.
p2+p
(57)

For further illustration on the analysis of the proximal bound and its effects
on the objective functional value, we then consider the figures below.
Suppose that (Z*,y*) is the vertex parabola for which f(z, @) is at minimum.
Then

F(z*,y") < F(z*, 1), st. 2* € X, forallueU and y*€ [7,3].

Assume that there exists a bound [7, 6] C U on the control variable, sim-
ply called bounded (box) constraint, for which the objective functional value
F(z,u) is at minimum; then in the process of the algorithm, the three ex-
pected cases are stated as

F(z*,y*), forallu e ["y, _] cU Case I
F(z*,y") =< F(z*,7), forala <y CU Case II (58)
F(z*,0), foralu>ac CU Case III

CaseI: Ay<u<ga

In Figure 5, the vertex point (z*, ") that falls within the control bound is
same as the optimal state-control trajectories (z*,u*) such that F(z,u*) =
F(z,u"). The functional  within the region of feasibility is then defined as

O ={F(z*,u")|z" € X and u € [¥, 7]} (59)

Case II: <%

In Figure 6, the vertex point (Z*,4") that falls below the lower control bound
is same as the optimal state-control trajectories (z*,%) such that F'(z,u*) =
F(z,7%). The functional Q within the region of feasibility is then defined as

Q" ={F@",y) |z e Xanduau <7y forallueU} (60)
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Fx.0) f(x,0)

control-U’

Figure 5: Control within bounds: ¥ < Figure 6: control below lower bound:
av’ <o av <7

Case III: uw>oc

In Figure 7, the vertex point (Z*,@") falls above the upper control bound
with optimal state-control trajectories given as (z*,5) such that F(Z,a*) =
F(z,5). The functional Q within the region of feasibility is then defined as

O ={F(@*,y)|z* e Xandu>5 forallueU}. (61)

Updating the scaled-dual variables - &1, & : It yields
=4 (AT Bt - O, (62)

and

3.9 Primal-dual convergence

The convergence of the M-ADMM for the bounded control in terms of its
primal-dual feasibility requires deriving the primal-dual residuals and their
behaviors for large iterations.
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Figure 7: Control above upper bound:
< av

Theorem 3. Given the bounded control problem (40)—(42) with the mul-
tipliers for the linear and bounded control constraints given as A\; and Ao,
respectively, then there exists a dual residual s**!' = p; BT [z’”‘l — zk] —

P2 [uk‘H — yk] that converges to zero for given penalty parameters p; and ps
for the linear and control bounds, respectively.

Proof. Given the objective function p* = f(z*) + g(u¥), linear inequality
constraint Az + Bu < C and y = 0 —+, the associated Lagrangian with slack
z is stated as

L(jaaa’za)‘la)‘Q:plaPQ) = f(i’)+g(ﬂ)+/\?(Aj+Bﬂic+Z)
+2 Az +Ba-C+z B+ 1y —v 3

_ P2 | —
N @-y+ 2 a-yl3

Applying the optimality conditions KKT to the Lagrangian function above
yields
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dg() + BTN + p1 (AZFTY + B — C 4 25)] + Ak + po(a — y¥) =0,
dg(@"t) + BT N[ + p1 (A" + Ba" ! — C 4+ 251 | + M)

k+1
1

+po (@ =y ) —pi BT 4 o BTN 4 ooyt — oyt =0,
%,_/

k+1
dg(a k+1)+BT[)\k+plrk+l] +>\k+p27ﬁ12¢+1
ARH AbH1
= ;BT [Zchrl o Zk] . [ychrl _ yk]’
sk+1

where the primal residuals are expressed as

k+1 _ Aikarl + Bﬂk+1 —C+ Zchrl7 (64)
T12c+1 — ’L_Lk+1 _ yk+1' (65)

If z5*t! = 2* minimizes the convex function, then
dg(@*) + BTA; + X5 =0 (66)

and setting u**! = y¥*+1 completes the proof by expressing the dual residual
as

s = p BT [+ — %] — py[ub+1 — yH]. (67)
O

Let the state-control variables be concatenated as @ = (¥, u) with dimen-
sion nN+m(N+1)x1, A= [A, B} with dimension nN x (nIN +mN +m),

and P = P%% with dimension (nN + mN + m) x (nN + mN + m).
This yields a re-formulated augmented problem of the form
1 .\ .
Min§d}TPﬁ) +R st. Aw<C, (68)

which results into Theorem 4, as an extension of Ghadimi et al. [8].

Theorem 4. Given a convex quadratic programming (QP) problem
min 2wTPw—|—q W such that Aw < b, where P € R"*", ¢ e R", g e R", A €
R™*™ and b € R™, then the optimal step-size for the QP is

pcaL = l\/ min (AP 1AT> o (ApAAT)

and the convergence factor is

-1

(69)
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For a € (1,2],0 < &p < 1, [3 is symmetric and positive definite and
Amin(AP7TAT) and )\Am?x(AAP*IAT) are the minimum and maximum eigen-
values of the matrix AP~1 A7, respectively.

3.10 The Error dynamics of the relaxed Algorithm

Let us consider the augmented convex OCP in (68) with ¢s-regularized esti-
mation, with the regularization parameters 6 > 0, as stated below:

. ) .
Min -7 zI)+R+§HzH§ st. Aw+z-C=0. (71)

N |

The resulting relaxed ADMM iterations take the form

WPt = — (]5 + pATA> AT (N +p(z" — 0)) (72)
" [/\’“ +p (a(fmkﬂ 0 —(1- a)zk)} )
d+p

PUSR SV P (Q(Awarl 4okt C)+(1- oz)(z’“r1 - zk)> . (74)

Considering the convergence of the relaxed iterations, (72)—(74), it is imper-
ative to note that the relaxed iterations return the standard iterations of the
convex control problem by setting & = 1 and § = 0 with the augmented vari-
able w**! = [##+1 4F+1)T. In characterizing the convergence of the relaxed
iterations, we then analyze the error dynamics of the ADMM to know how
the errors associated with w* or z* vanish. Making A* subject of formula in
(73) and inserting into (74) yield A¥*! = —5zF*+1. Inserting the w-update

into the z-update and using the fact that \¥ = —§2*, we arrive at

o 54 p (1 - @) + alp— AP+ pATA) AT

o+p
E
ap AP AT A\—1 AT
_ P AP+ pATA)LAT — 1| C.
5+p[p< + pAT 4) c (75)

For z = z* a fixed-point of (75), that is,
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* * ap NE > AT iN—1 AT
= FEz" — —— | pA(P AT A)TTAT T C
z z 5+p[ﬂ( +pATA) } :

k+1 k+1

then the dual error e*T1 = 2F1 — 2* evolves as e#t! = Fe¥ and 2F ! — 2% =
E(2% — z*) such that the z— update of the relaxed iterations above converge
if and only if the spectral radius of the error matrix E in the above linear
iterations is less than one. The eigenvalues of F can then be written as

(P) +9)

, ap(\;
A, ,)\i P)=1- = 5
Sale P ) (r+ M (P)(p+0)

(76)

B : s : 2(p+Xi (P)) (p+9)
for p, 6 and \;(P) € Ry (i.e., positive) provided « € (1, BT )

To ascertain the upper bounds p and « that guarantee an improvement with
strictly smaller convergence factor compared to that of the classical ADMM

iterations, we take the derivatives {f with respect to the parameters p and

a given by (p*,a*) —argmlnmax\fR(a p, A (P))| while that for the lower

bound of {5 is &= max |§R(p o ,)\Z(P))|. This yields the jointly optimal
step-size and convergence factor expressed as (p*,fg), where the detail proof
of the convergence analysis can be seen in [8]. We then conclude that the over-

relaxed iterations are guaranteed to converge faster for all & € (1,2]. The
developed M-ADMM algorithm is stated below; see Appendix for flowchart.

3.11 Algorithm: M-ADMM for proximal
bound-constrained program

Input parameters and operators p, a, A, B, C, Prim, ¢dual
Initialize z°, 4%, 20, €0 =\9/p1, €9 = AY/po

Set P =0, Q > 0 (symmetric and positive definite)

For £k=0,1,2,...,do

| Compute FhH using (47)
| Compute ﬂk+ using (48)
| Compute ~ zF+1 usmg (50)
| Compute  7**! using (54) and set @¥t1 = y*+1 clement-wise
for all 4

| Update k+1 and €571 using (62) and (63), respectively.

| Compute  [[r**![|3 and [|s"*!|3 using (64) and (67), respectively.
| If ||rh+)2 < < (Prim .4 |IsE+1)12 < cdual
| | stop and return (output)

| else

| | repeat process

|

end (If)
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end (for)
Return zFt!, @htl, k1 g+ f“, §+1

3.12 Computational Complexity

Iteration complezity: Each step of the M-ADMM updates (iterations) is O(NV)
with large computational efforts required. However, catching the Cholesky
factorization of the matrices (P + p1ATA) and (Q + p1 BT B + poI) in the
form RRT (with R the upper triangular) will make the computation more
effective, provided P and @ are real symmetric and positive definite. If P or
Q@ is dense, then the computation of the Cholesky factor is a one-time cost of
(@) (%N 3) while the linear system is O(N?) by solving the two triangular sys-
tems. However, if P or @ is large and (sufficiently) sparse, then computing
the Cholesky factor and solving the linear system are both possibly O(N).
The solution can be obtained in few iterations of the M-ADMM algorithm
when the CGM or L-BFGS iterative solver is deployed with a warm-start to
carry out faster convergence of the updates. In practice, the warm-start in
which the values of z = v and & = & = 0 are usually adopted.

Termination criteria: The earlier derived stopping criteria, in (64)—(67), can
be deployed with a tolerance range of 107% (for k = 3,...,6). Moreover,
the speed at which the M-ADMM converges depends significantly on the
quadratic penalty parameters by Boyd et al. in [3]. However, the primal
ePrm > 0 and dual €P* > 0 tolerances are selected as the termination
(stopping) criteria for the convergence of the M-ADMM, and their choices
depend on the relative €¢! and absolute €**® criteria on account that the f5
norms are in R™ and R™, respectively. The selected primal and dual toler-
ances are so small such that the algorithm converges (terminates) whenever
[[r¥+|e < 7™ and |[sFH1]]y < eP*el. Usually in literature, the values,
€ = 1073 and € = 1073, are used as reasonable stopping criteria for
the ADMM algorithms and can be reduced to improve the accuracy. Stated
below are basic computations in literature as in [3].

€M = Ve + L max{|| Azt o, [ Bu |2, |25 [2, 112} (77)
6Dual _ \/Reabs + Erel.Hpu”Q (78)

4 Numerical experiments

In this section, the algorithm was implemented with numerical examples on
a Core i3 CPU. The quasi-Newton solver is interfaced with the M-ADMM
in obtaining the optimizer. The convergence factor of ADMM for varying
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tolerances and penalty parameters of the linear constraint is later illustrated.
These examples demonstrate that the M-ADMM method converges for an
over-relaxed factor a* € [1.8,2.0] for faster convergence.

Example 1. Consider the one-dimensional convex multi-delay bounded
OCP:

1
Minimize J(z(t),u(t)) = 1/0 [202(t) + u?(t)]dt

2
subject to () < —2z(t)+ 3u(t) +2z(t — 0.1) + z(t — 0.2)
—x(t —0.5) + u(t — 0.1) — 2u(t — 0.3)
z(0) = 1, te[0,1],
x(t) = 22 +1, t € [-0.5,0],
ut) = 3t+2 t e [-0.3,0],
0 <u(t) <2

The discretized positive definite matrices P(>= 0) and Q(>= 0) for the objective
functional, using § = 0.1 for purpose of illustration, are, respectively, given
as

00889 0 -+ --- 0 0.0444 0 - .- 0
0 00444 0 . : 0 00222 0
P= : : and Q =
: . 0.0889 0 : LT 00222 0
0 -« .. 0 00222 0 - .. 0 00111

While the constraint coefficients are as given in subsection 3.3 using the

optimal relaxation parameter o* = 2.0. Table 1 demonstrates the various
effects of changing relaxation parameters (factors) on the convergence and
results of the M-ADMM algorithm measured by the iterative cycles. The
optimal relaxation factor is observed to be a* = 1.90.
Figures 8 and 9 show the effects of the varying penalty parameters ps on the
rate of convergence of the M-ADMM algorithm for increasing relaxation fac-
tors a.. Clearly, the lines overlap as the algorithm progresses. The optimum
values were also obtained at a® = 1.90, as shown in the simulation, indicating
an increase in the rate of convergence. Table 2 shows the results when the
algorithm was ran for various values of the step-length ¢ and tolerances for
fixed values of p1, p2, p3, and pu.

Figure 10 illustrates primal and dual convergences of the M-ADMM al-
gorithm using the optimal over-relaxation factor av = 2.00 while Figure 11
demonstrates the responses of the state-control variables and the objective
values for the chosen tolerance (Tol.=10~3). The objective values J* = 0.3824
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Tolerances 1073 104 107° 1076
No. of iterations (k) (k) (k) (k)
a =1.00 66 128 193 259
a=1.20 55 107 160 216

a =140 47 98 138 189

a = 1.60 42 80 122 170
a=1.80 37 71 109 155

a* =2.00 34 69 130 204

Table 1: Effects of varying relaxation factors on fixed penalty parameters (u = 0.3, p1 =
0.1, po=0.2, p3=0.3:5=0.1)

Step-lengths 6 =0.10 60 =0.05 6 =0.01

Tolerances 1073 1077 1073 1077 1073 1077
[z]] 2.3788  2.3919 2.8830 2.9223 3.2970 3.6359

[[u| 0.8937 0.8933 0.9271 0.9263 0.9812 0.9796
[|J || 0.3827  0.3900 0.3968 0.3982 0.3623 0.3730

134 0.5827  0.5827 0.0528 0.0528 0.0471 0.0471
PCAL 0.0557  0.0557 0.7379  0.7379 0.9383 0.9383

k 11 16 14 25 34 69

Time (secs) | 0.0504 0.05623 0.0886 00305 0.3778 0.2057

Table 2: Summary of results at optimum relaxation parameter (u = 0.3, p1 = 0.1, py =
0.2, p3 = 0.3, a* = 2.0)
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were arrived at with the respective optimal state and control values 2.3788

and 0.8937 € [0, 2], respectively.

Example 2. Considering the generalized multi-delay OCP with bounded

control:

0.5
MinJ(z, u) :/ (227 + z120 + 23 + Ui + wrug + u3)dt
0

(79)

st 21(t) <2x9(t) + @2(t) + ur(¢) + 3ua(t) + x1(t — 0.1) + z2(t — 0.1)
+ 221 (t — 0.2) + zo(t — 0.2) — z1(t — 0.3) + 2uy (¢ — 0.1)
+ug(t — 0.1) + ug (¢t — 0.3) + 2uz(t — 0.2),
Ta(t) <z1(t) — up(t) + 2uz(t) — z1(t — 0.1) + 21 (¢t — 0.2)
+ 2x9(t —0.2) —z1(t — 0.3) + ua(t — 0.1) + uy (¢t — 0.2)

+ 3us(t — 0.2),

(1,1),

(t):(2t+1 2 +1),
(2,2 + 1),
(L) <wu() <

(2,3),

t€0,0.5] (80)
(81)

—03<t<0, (82)
—02<t<0, (83)
(84)
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where z(t) € R? and u(t) € R
The problem is re-formulated into the format in (1)—(7) to make it amenable
to the M-ADMM algorithm. The coefficient matrices are defined below.

p=[t4] o= [22] a=[fa] 2= [ 43 0- [] =3

0412[11(1)}70422[?;}70432[_18},512{31}73110152:[1;]-

The coefficient matrices, P and @, of the quadratic functional are sym-
metric, invertible (non-singular), and positive definite (i.e., P > 0 and
Q@ > 0) since their respective eigenvalues (A; = 1.585, A2 = 4.4142) and
(M =1, A2 = 3) are all positive. This ensures that the operators are well-
posed for the algorithm. The choice of the step-length 6 = 0.1 was made
with N = 5 such that the coefficient matrices P and @ of the state and
control variables for the continuous-time problem yield the block matrices
P ¢ RX10 and Q € R™2*!2, respectively. The structures of their block
matrix operators, are as defined in (3.2). However, the recurrence relation
from the discretization of the constraint, as derived in (23), yields

3 2
9x®) — gD () = —(SZ ajzthmvi) — § Z Bruk=wD - (85)

j=1 1=1

where v = r3/§ = 3, w = ¢2/0 = 2 and the various associated matrices are
defined below:

b1+ A5— [1.2000 0.1000} w—Bo— { 0.1000 0.3000] )

0.1000 1.0000 —0.1000 0.2000

with the formulated block-matrices A4, B, and C' are as defined in subsection
3.3. Table 3 shows the results in the first phase of the algorithm. The
M-ADMM was ran for various values of the relaxation parameter o evenly
spaced between 1.0 and 2.0 with a step-size of 0.05 for a fixed value of the
penalty parameters (p; = 0.1, po = 0.2, p3 = 0.3, o* = 2.0) and tolerance
(Tol = 1073) to ascertain the optimum relaxation factor (a*) using the
number of iterations as the measure of convergence.

Table 4 also demonstrates the effects of some of the selected relaxation pa-
rameters (factors) on the optimum values of the optimization problem as the
tolerances decrease geometrically for fixed values of the penalty parameters.
Figures 12 and 13 show the rate of convergence of M-ADMM Algorithm using
the primal and dual residuals for increasing values of the iteration. Clearly,
both lines converge to zero as the algorithm progresses for the varying values
of a and ps as shown in Figure 14, where the average elapsed time per/cycle
falls within a second when run on an Intel computer (Inspiron 15 Core 3).
The optimum values were obtained at o* = 2.0, as shown in the number of
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Step-lengths 60 =0.10 60 =0.05 60 =10.01

Tolerances 1073 1071 1073 1071 1073 1071
||| 14.5367 14.1757 0.138099  0.135782 0.138099  0.135782

Ilul| 27139 2.7203 0.15 144 0.22 164

11T * | 18.3905 18.6315 0.16 140 0.22 164

3 0.6910 0.6910 0.16 140 0.22 164

PCAL 0.1612 0.1612 0.16 140 0.22 164

k 117 138 0.16 140 0.22 164

Time (secs) 0.2678  0.3852 0.16 140 0.22 164

Table 3: Summary of results at optimum relaxation parameter
(pr = 0.1, p2 = 0.2, p3 = 0.3, a* = 2.0)

Tolerances 1073 104 107° 1076
No. of iterations (k) (k) (k) (k)
a =1.00 239 467 703 940
a=1.20 199 389 585 786

a =140 175 345 523 700

a = 1.60 155 307 464 622
a=1.80 140 277 419 562

o* = 2.00 127 253 383 514

Table 4: Effects of varying relaxation factors on fixed penalty parameters (p1 =
0.1, p2 =02, p3=0.3:5=0.1)

iterations per cycle, indicating a decrease in the rate of convergence. The
M-ADMM ran for various values of the step-length § geometrically spaced
between 0.010 and 0.10 with a constant factor of 0.5 using the tolerances of
1073 and 10~%. Figure 14 further illustrates the faster rate of convergence

=== |Irll, (primal)

convergence for
oal »= 0.1, || 5]|5 (dual) 2 —lsll, (dual)
TE : p2 = 0.2 and E
= z
0.3 p3 =03 at 815
g]_; o =2.0. ]
— =] Slow and Fast Convergence for the
0.2 2 primal-dual using p,=0.1, p,=0.2 and |
< ] p,=0.3 at the opt. relaxation
5 E parameter o =2.0.
o
0.1 L 05
0 L
0 50 ., 100 150 0 20 40 60 80 100 120
number of iterations number of iterations

Figure 12: Dual convergence: ||d*||2 — 0, Figure 13: Primal-dual convergence:
pand o* = 2.0 [Ir*]l2 — r*, [|d*||3 =0

of the M-ADMM with the optimal over-relaxation factor e = 2.00 compared
to the non-relaxed ADMM for which o = 1. However, Figure 15 demon-

IJNAO, Vol. 12, No. 1, (2022), pp 1-36



30 Dawodu
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strates the responses of the state-control variables and the objective values to
increasing iterations at chosen tolerance (Tol.=1073), relaxation parameters
(p1 = 0.1, p2 = 0.2, p3 = 0.3) and optimal penalty parameter o* = 2.0. In
addition, the objective values are observed to increase with increasing values
of the state variables until the optimal objective value J* = 18.3905 was
arrived at with the respective optimum state and control trajectories stated
as

e [atd16] o [10000] o [llet||] _ [14.5367
= | 13.9343 = | 2.5230 |||~ | 2.7139

and ||(1, 2)T|] < ||v*|] < |I(2, 3)T||. Applying the formulas in (69) and
(70) yields the results for the calculated penalty parameter and conver-
gence factor as p* = 0.1612 and wxif = 0.6910, respectively, where
P e RUN+2X(AN+2) gnd A = [A, B] € R2NX(4N+2)

5 Conclusion

The ADMM for strictly convex QP with a particular focus on the QPs arising
from discretized multi-delay OCP with bounded control was studied. A con-
vergence proof and a method of analysis of the problem were proposed that
allows the selection of the optimal relaxation parameter for the acceleration
of the algorithm for varying penalty parameters of the augmented Lagrangian
functional; while other parameters remain fixed. A major drawback of this
approach is that, the penalty parameters for both the linear and bound con-
straints cannot be derived simultaneously. In the future, we will extend the
computational framework to include the effects of both varying parameters in
the computational complexity of the algorithm. This research was limited to
OCP with linear constraints of non-fractional order. However, in subsequent
work, the scope of the work will be extended to convex constrained OCPs
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with coupled and/or nonlinear differential constraints with both integer and
(or) fractional order.
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Appendix
A. Derivation of P and Q

By Simpson’s rule, if for each k = 1,2,..., ¥ 5 — 1, f(tar) appears in the
term corresponding to the interval [tor_o,tax] and f(tgk,l) appears in the
term corresponding to the interval [tog,tor42] for £ =1,2,..., ];/, then the
approximation of the integral in (18), given that F(t,z(t),u(t)) = 27 Px +
uT Qu, can be expressed as

N-—-1

T
= %/ F(t, 2(t), u(t)) dt ~ % 3 Fltg, o™, u®) (86)
to k=1
N _
1|6 3
~ ,(f<o>+2 Z f<2k)+4zf<2k 1)+f<N>>
23 k=1 k=1
where

FO = (ONT Pz 4 (4O Qy© (
f(2k) (x( k))TPZ‘(Qk) +( (Qk))TQu(Qk)7 (88
2k 1) _ ($(2k 1))TP£L'(2k 1) + ( (2k_1))TQu(2k_1)7 and (
FN) = (x(N))TPx N) 4 (u (N))TQU(N)_ (

Substituting equations (87)—(90) into (86) yields

5 2 %~ 165 &
I~ 6( (0))TPI(O) + = {3 ( (2k))TP£C(2k) + ? (I(Zkfl))TPI(Qkfl)
k=1 k=1
O (YT pp(] 4 L[ T p, 0 , 20 - (20)\T py, (2k)
+ 2T py }+7[7( ) Pu® + TN (@) Py
3 213 3 &
%
45 5
+ 33 (u2=D)T py(2=1) 4 g(u<N>)TPu<N>]. (91)

=1

Expanding (91) for various values of k gives
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45P 0O -« .- 0 1
20
0o Xp- 2{?
I zg(:r(o))TPx(o) + (acgl),zf) ,:cszN))
45 :
3
0 ee e 0 ip) \ai")
s
2Q 0 0 ugo)
5 1
0 LBQ o e
: .28 -
+ (ugO)’ugl)W" ausrjlv_l)’uw)) ’ ' 3Q
(N-1)
Upn )
7Q 0 (V)
[0 I 0 %@ Urn, ")
3
expressed as
I B e
I~ min 5 ' Pz + 3 @' Qu + R, (92)

where any elements p;; € P and Gij € Q are described as

Bp, i=j(odd) 1<i<N-1,
- 2P, i= j(even) 2<i<N,
Pul=\ Sp i-ji=N,
0 elsewhere

and

2Q, i=j, i=1,N,

1G] = YQ, i=j(even) 2<i<N,
" 2Q, i=j(odd) 3<i<N,
0 elsewhere.

B. Flowchart for the M-ADMM Algorithm

The diagram below (Figure 16) is the flowchart demonstrating the procedure
of the M-ADMM algorithm in handling the discretized optimal control (or
constrained optimization) problem with bounded (boxed) control. The left-
side of the flowchart is the M-ADMM subroutine, which is the outer loop
of Algorithm. However, the right-side of the flowchart is the optimization
solver, which in this case is the ”quasi-Newton solver” of the low-memory
BFGS type.

IJNAO, Vol. 12, No. 1, (2022), pp 1-36



36 Dawodu
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Figure 16: Flowchart for M- ADMM with bounded control
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Numerical solution of a system of Volterra

integral equations in application to the
avian human influenza epidemic model

R. Katani

Abstract

We propose an efficient multistage method for solving a system of linear
and nonlinear Volterra integral equations of the second kind. This numer-
ical method is based on the Gauss—Legendre quadrature rule that obtains
several values of unknown function at each step, and it will be shown that
the order of the convergence is O(M~%), where M is the number of the
nodes in the time discretization. The method has also the advantages of
simplicity of application, less computational time, and useful performance
for large intervals. In order to show the efficiency of the method, numerical
results for the avian human influenza epidemic model is obtained that is
comparable with the fourth-order Runge-Kutta method.

AMS subject classifications (2020): 45D05; 65R20.

Keywords: The avian human influenza epidemic model; system of Volterra
integral equations; Gauss—Legendre quadrature rule; convergence order.

1 Introduction

Numerical methods for solving a variety of system of Volterra integral equa-
tions (SVIE) are offered in many publications. Here readers may refer to
[1, 3, 7, 10] and others.

In this article, we introduce a multistage numerical method for solving SVIE,
and then the introduced method will be used to the avian human influenza
epidemic model, which recently has been described by Iwami, Takeuchi, and
Liu [6]. This mathematical model is proposed to interpret the spread of the
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avian influenza from the bird world to the human world. The avian influenza
has caused the death of millions of birds (almost 100% death) and it has
become a disease of great importance both for animal and human health.
Fortunately, there is still no evidence that the avian influenza virus can be
transmitted among humans [12], but this virus is unstable and lacks of gnomic
proofreading mechanism. Therefore the small errors, which occur when the
copies themselves, go undetected and uncorrected. Since the specifics of mu-
tations and evolution of the influenza viruses cannot be predicted, it is hardly
possible to know if or when a virus such as the avian influenza, might ac-
quire the properties needed to spread easily and sustainably among humans
[5]. However, experts warn about an occurrence of the so-called “mutant
the avian influenza”, which can be easily transmitted among humans with
potentially devastating consequence. The US Congressional Budget Office
has formally modeled the likely consequences of pandemic influenza and es-
timates that up to 2 million of the US population might die, with up to 40%
of all workers ill for as long as three or more weeks [11]. Thus, it is necessary
and urgent to investigate the transmission process of the avian influenza and
to take efficient measures to control the spread of the avian influenza.

2 Preliminaries

In this section, we introduce notations, definitions, and preliminaries facts,
which are used throughout this article. Consider SVIE

Y(t):G(t)—&—/OtK(t,s,Yt(s))ds, 0<s<t<T, (1)

where Y (t) = [y (), y@(t), ...,y (¢)]? is the desired function,
Gt) =gV (), gD (@),...,¢g™ ()], and

kit s,y (t),y@(t),...,y™M (1))

S (1) (2) . (n)
K(t,s,Yt(s)) — :kQ(t’ Y (t)7y (t)v Y (t)) 7

kn(t, s,y (), y @ (2), ..., y™M(t))

are the source functions (A is the transposed matrix of A). Let system (1)
is uniquely solvable. Necessary and sufficient conditions for the existence
and uniqueness of solution (1) can be found in [9]. Therefore we assume the
following conditions:

(I) The source function G(t) is continuous (i.e., each component is continu-
ous).

(IT) The kernel K(t,s,U) is a continuous function for 0 < s < ¢ < T and
0<||U |I< 0.
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(IIT) The kernel K satisfies the Lipschitz condition
H K<t7S’U) _K(T’S7V) HS L || Uv-v ”7

where the norm is defined as || U ||= max |u;(t)].
0<i<n

3 Numerical procedure

Let I, = {t;, = mh,m =0,1,..., M} with tjy = Mh = T be a given uniform
mesh on [0, T]. For given real numbers ¢; with0 =¢p < ¢1 <--- < ¢p =1, we
choose the set of mesh points as Iy := {t,, ; =t + cjh,m=0,1,..., M —
1,j=0,1,...,p}, where ¢;, j =1,2,...,p — 1, are the roots of the (p — 1)th
Legendre polynomial. The Legendre polynomials P,_;(z) are orthogonal
with respect to the weight functions w(x) = 1 over the interval [—1, 1], that
is,

/_ 11 P (2) Po(2)d2 = G,

where d,,,, is the Kronecker delta (see, for example, [8, 4] for Legendre poly-
nomials and [13] for funding roots of polynomials).

For simplicity, let p = 3 (¢; = 3_6‘/§, co = %) and let n = 2 (system
dimensional). Then we will have a multistep method with at least four order
of convergence, which one can generalize it by increasing the Legendre poly-
nomial degree.

Assume that yfq?’j ~ yD(tm,), m=0,1,...,M —1, 5 =0,1,2,3 and that

Yo 2 Y (tm;) = [y (tms), ¥ (tm;)]t. Thus system (1) can be rewrite as

tm
ym@mﬂ:wm@mﬁ*x/ F1(tm.j, s,y (s), ¥ (s))ds
0

tm,yj
+/ (o 5,5 (5), 5 (5))ds, 2)
t

m

tm
y(2) (tnL,j) 29(2) (tnL,j) + / k? (tm,jv S, y(l) (S)a y(2) (S))dS
0

trn,j
+/ ot 5,90 (), 52 (5))ds, 3)
t

m

m=0,1,...,M—1, j=1,2,3.

Note that Yy o = [yéfg,y((fg]t = [¢™(0), g®(0)]*, and suppose that approxi-
mations Yy 1,Y0,2,Y1,0,...,Yn,0, have been calculated in the previous steps.
Therefore the first integral in relations (2) and (3) can be estimated by using
the Gauss—Legendre quadrature rule,
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tm m-l et
/ ki (tm g 5,y (), 4 (5))ds = Z/ ko (tm g 5,y (), 4 (5))ds
0 = 2]

3

|:k1( m,js 117y1(11)7y11)+k1( m,j 127311(2)791(22))} = Al(m7j)7

N >

I
o

%

tm z+1
[l es 62 ds—Z/t oty 5,9 0(5), 5 (5))ds

3

|:k2( m,j 117y1(11)7y1(21))+k2( m,j 127311(12)791(22))} = AQ(m7])

(4)

If j = 3, then the second integral in relations (2) and (3) can be similarly
approximated as

N >

(

%

tm,,3
/ (b 3, 5, 5™ (5), 5P (5))ds
t

m

h -
~ 5 ky (tm 3, tm, 1,%(71)1’%(,1)1) + kl( m,3; tm z,yfi)zayr(fb)z) )
tm,3
[ altmansyV(s).0 (9)ds
tm
hr _
~ 5 k2 (tm,37 tm,l» yr(i,)la yqu?]) + k2 (tm,37 tm,27 yr(i,)Qa y')(qz)2) ) (5)
and for j = 1, by using this quadrature rule, we obtain
tm,1
[ Rl g6 s))ds
tm
ch h h h
~ 12 |:k’1( m, latm + an(l)(tm + E)’y@) (tm + 6))
2 — 2 — 2 —
+k1 (tm,la tm + 6\/§h7 y(l)(tm + T\/gh)v y(2)(tm + 6\/§h))‘| )
t7n,1
[ haltma sy 6). ) 5))ds
tm
c1h h h h
~ — ! kQ( m, latm+7vy(1)(tm+7)ay(2)(t’m+ 7))
6 6 6
2 — 2 — 2
+k2 (tm,la tm + 6\/§h7 y(l)(tm + 6\/§h)7 y(2) (tm + 6\/§h))‘|
(6)

Finally, for j = 2, we obtain
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t'm,2
/ i (tm 2, 5,y (5),y® () ds
t

m

coh h h h
~ L {lﬁ( m,2y bm + an(l)(tm + 6)79(2)(%@ + 6))

2 3 2 3
%fmm(tm N %ﬁ

+k1 (tm,Q; tm +

)y (b + “fh))] ,

t'm,Z
/ Fa(tm 2, 5, 5D (5), 5 (5))ds
t

m

- h
*),y( )(tm + 6))

24+V3 2+vV3

coh h
~ = [kz(mz,t + 5 D (b +

(=}

+k2 (tm,2; tm +

243
6h))] .

(7)

In relations (6) and (7), t,, + 2i6*/§h and t,, + & do not belong to the mesh
points ITj,. Then we will have a problem to computing y (,, + %h) and

YD (t,, + %), i = 1,2. In order to overcome to this difficulty, we use the
Lagrange interpolation

3 3
i i & —tmj
v (@) = Pile) = 3 Lo@ylys  Lole) = [ =L
=0 =0
J'#Y

forx =t,, + %h or x =t,, + %. Substituting these approximations into
(2), leads to the system of algebraic equations

i I3 cih h
yfr}l =g (ty 1) + Ai(m, 1) + 17 {kz(tml,tm—l— Pt + ) Po(tm + 6))
2 /3 2 /3 2-v3 ]
+ki(tm,latm + T\[hapl(tm + T\[h)a’PQ(tm + th)) ’
i 4 ca2h ) h
Yo =9 (tm,2) + Ai(m,2) + == [kz(tmz,t + = Prltm + ) Pa(tm + )
2+ 2—|— 3 24+V3
+ki(tm,27t’m + \[h Pl( 6\[h)ap2(t'm + G\fh)) 5
() 5 =9 (tm.3) + Ai(m, 3)
h
+ 5 [kz(tm 37tm lay»sn)17y£n 1) + k ( m37 m,2 yw(n)Qay'Srf)Q)} 5
i=1,2. (8)
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This system can be solved by using an iterative method such as Newton—

Raphson method or by using a suitable software package such as Maple or
MATLAB

4 Convergence analysis

Theorem 1. The approximation method given by system (8) is convergent,
and its order of convergence is at least 4 for the functions k; and g(*) (i = 1,2)
with at least fourth-order continuous derivatives.

Proof. Define E,, j = Yy j — Y(tm ), where Y (tp, ;),Ym,; € R? denote,
respectively, the exact and approximate solutions of (1) at the point ¢ = t,, ;.
Subtracting (6) from (2) and (3) (for j = 1) leads to

Em 1 :Ym 1 — Y(tm 1)

72 ml,zl,}/ifl)‘FK(mlszaYifQ)]

Clh h h
+ 2 [K bt + G Pl + 2)
2—v3
Kbt + 20 P, + 2]
tm tm,1
— K(tma,s, Yt(s))ds — K(tm,1, s,Yt(s))ds,
0 tm

where P(x) = [P1(z), P2(z)]. By adding and diminishing the terms

hm 1
3 (b1, i1, Y1) + K (b1, i, Y (ti2))]
=0
and
h h h 2—-+3 2—-+3
017 [K(tm,lvtm + gayt(tm + 6)) +K(tm,1atm + 6\/>hvyt(tm + 6fh)) )

we can write

m—1

h
1Bmall <5 D7 (1K (bt tin, Y1) = K (s, Y ()|

1=0
K (b1 b2, Yiie) = K (tmoa, ti2, Y (ti2))]]]

h h h h h
= [||K(tm71,tm + E’P(tm + 6)) — K(tm1,tm + 6,Yt(tm + g))”
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2—-+3 2—-+3
K st + 2230 (0, + 2= 0)

2oV 23, >>|]

h, Yt (t,, +

_K(tm,la tm +

+ (m+ Dle(G)]].

In the previous relation, e(G) is the upper bound of the Gauss—Legendre
integration error, that is,

l\’);“

m— m—1 tit1
e Z (b1, ti 1, Y (ti1) + K (b1, ti 2, Y (£2))] — Z/ K (tm,1,5,Y"(s))ds||
1=0

t

By Y (tm +

h h
+ H17 (K(tm,lytm + g:yt(tm + 8)) +K(tm,17tm +

tm,1

—/ K(tm,1,s,Y"(s))ds|| < mlle(G)|| + [le(G)]I-
tm

If k; € C*([0,1]) (i = 1,2), then e(G) = 5 h* k™ (t,£,Y(f)) where 0 < £ <

1; see [2].

In the following, by using the Lipschitz condition for the kernel K, we have

B all <P S (ol + 1530l + 21 Pt + ) =¥t + )
=0
PG+ 220) = V4 2B | + DL

Let I(t) be the Lagrange interpolation error, that is, I(t) = Y!(t) — P(t).
Thus

m—1
hL
|| Bl =5 > (1Bl + B 2l)
=0
c1hL h 2 — \f
g [+ ) I (e + MO+ (m+ De(G)]]-
Without loss of generality, assume max, l|Emjll = ||Em,1]]. Then it is easy
J=12,
to see that
m—1
1Bl < BL Y il + eth || + (m + Dlle(@)]l,
i=0

where [ is the maximum error of the Lagrange interpolation. Finally, from
the Gronwall inequality [2], we conclude that
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||Em.1l| < (e1hL||I|| + M||e(G)]]) exp(Lty,).

This yields ||Ey, 1| — 0 as h — 0 and for the functions ki, k2, and g with
at least fourth-order continuous derivatives, we have e(G) = O(h*) and I =
O(h*). So we expect the error generally to be at least O(h*) as the numerical
results confirm it. O

5 Application

5.1 Description of the model

In this part, the introduced numerical method is applied to interpret the avian
human influenza epidemic model. Iwami, Takeuchi, and Liu [6] proposed the
following mathematical model to interpret the spread of the avian human
influenza epidemic

X' =n—-bX —wXY,

Y =wXY — (b+m)Y,

S =X—puS — (/Y — BH)S,

B' = 1SY — (u+di +€)B,

H' = ,SH +eB — (n+a+v)H,

R' =~H — uR. (9)

All birds and humans in the effective population are divided into six main
groups, respectively, including susceptible birds (X), birds infected with the
avian influenza (Y'), susceptible humans (.5), humans infected with the avian
influenza (B), humans infected with mutant the avian influenza (H), and
humans recovered from mutant the avian influenza (R). It is assumed that
all birds infected with the avian influenza are dead or remain infected and
can never recover. The parameter 1 and A\ are the birth rates for birds and
humans, respectively. The natural death rate is assumed to be b and p for
birds and humans, respectively. Furthermore, m and d are the death rates
infected by wild the avian influenza, respectively, for birds and humans, and
« is the additional death rate induced by mutant the avian influenza. The
parameters w and (; are the rate at which the avian influenza is contracted
from an average infected bird, §5 is the transmission rate of mutant the avian
influenza in humans,  is the recovery rate, and € is the mutation rate.

In [6], it was investigated mathematical properties and qualitative anal-
ysis of the above model, also was defined the basic reproductive number for
infected birth with the avian influenza (“rg, which is the number of newly
infected birds that are produced from anyone infected bird when all birds are
susceptible”) and the basic reproductive number for infected humans with
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mutant the avian influenza (Ry) as

nw

Y
b(b+m)’ Ho

ro = =
p(p+a+7)

Finally, using some theorems, global analysis to spread of the avian influenza
and mutant influenza in the human world is obtained as follows:

“If ro < 1 and Ry < 1, then the avian influenza and mutant the avian
influenza cannot spread in the human world. On the other hand, if Ry > 1,
then mutant the avian influenza spreads in the human world. Moreover, if
ro > 1, then both the avian influenza and mutant the avian influenza spread
in the human world.”

It must be pointed that all constants are positive in the system (9) and that
e is sufficiently small. Moreover, b is sufficiently larger than u (b > p), « is
less than d, and d is less than m (m > d > «) because of the differences of
the virulence [6].

5.2 Solution procedure

One can transfer the system (9) to the SVIE
X(t) = X(0) 4t — /Ot(b + WY ()X (s)ds,
Y=Y+ [ X6 - b= my ()i
S(t) = S(0) + At — /Ot(u + B1Y () + BoH (s))S(s)ds,
B = BO+ [ (1S~ (ud+ B,
HO) = HO)+ [ (BSG)H() + B) — (u+ 0+ )H6)ds,

R(t) = R(0) + / (vH(s) — uR(s))ds. (10)

In this way, we can apply the multistage method for this SVIE. In order to
do it, set ¢t = t,, ;. Therefore

X(tni) :X(O)mtnr/o"(b+wy(s))X(s)dsf/t"’i(b+wy(s))X(s)ds,

n

Y (tn:) =Y (0) + /0 ' (WX (s) —b—m)Y(s)ds + /t Mv(u}X(s) —b—m)Y(s)ds,

n
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tn
S(tn,i) =5(0) + Mn,; — /0 (1 + 1Y (s) + B2H(s))S(s)ds

_ /t "t Y (5) + BoH(5))S(s)ds,

n

B(tn,:) =B(0) + /0 n(ﬂ1S(s)Y(s) — (u+d+e)B(s))ds

- / " (BSEY(s) — (u+ d+ B(s)ds,

n

H(tn,:) =H(0) + /0 n(ﬁgS(s)H(s) +eB(s)— (n+a+v)H(s))ds

+ /t n,i(525(s)H(s) +eB(s) — (u+a+v)H(s))ds, (11)

n

R(ty.) =R(0) + / " (VH(s) — pR(s))ds + / " (vH(s) — pR(s))ds,

n

n=01,...,N—1,i=123.

Assume that X,, ;, Yy, 5, ..., Ry are approximation for exact solutions X (),
Y(¢),...,R(t) in the point ¢, ;. Similar to the previous section, we can ap-
proximate the integrals in the SIVE (11). Use two points Gauss—Legendre
for integration on the interval [0, ¢,]. Thus

tn h n—1
/ (b + WY(S))X(S)CZS ~ 5 Z [(b + ijyl)Xj,l + (b + vaj’Q)Xj’g] = 1417
0

=0

/()”(MX(S) —b—m)Y(s)ds

h n—1
~ 5 [((.UXJ*J —b— m)YjJ + (CUX]',Q —b— m)ij,g] =: As,
j=0
tn h n—1
| OH5) = B ds = § S = B+ = o] = A
=0

Continuing the same process for other integrals leads to the system of alge-
braic equations

h 2—4/3 2—4/3
Xpa =Xo+ 7ty = Ay = =5 |(b+ WPt + 6\[h))731 (tn + 6\[h)
h h
O+ wPaltt )Pt + 1]
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Xn,2 :XO + ntn,Q - Al

_ % (b+wPs(ty + 2 +6\/§h))7?1 (b + 2 +6\/§h)
+(b+ wPs(t, + g))Pl(tn + %) ;
Xn3 =Xo+ntns — A
- g [(b+wYn1)Xn1+ (b+wYn2)Xn 2,
Yo=Y+ Ay
+ % (WP (t, + 2 _6\/§h) —b—m)Py(t, + 2 _6\/§h)
+H(wPy(tn + %) —b—m)P1(tn + Z)} ,
Yoo =Yy+ A
+ 22 Pt + 2 +6\/§h) b= m)Pa(tn + 2 +6\/§h)
(WPt + %) —b—m)Py(t, + Z)} ,
Y3 =Y + Ay
— g [(wXp1—b—m)Y,1+ (wXp2)Ynol,
Rn1 =Ro + Ag
P+ 25 st 2 )
1Paltn + )~ iPaltn + )]
Rn2 =Ro + As
+ % (YPs(tn + 2 +6‘/§h) — uPs(t, + 2 +6\/§h)

h h
1Pa(tn + )~ WPaltn + )]
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R,3 =Ry + As

h
—5[’7Hn71 _NRn,l -|—’)/]:In’2—/;L.Rn’g]7 nZO,l,...,N—l,

where

3
X(tn + ha) = Pi(ty + ha) = > Lj(tn + ha) Xy,
7=0
3
Y (tn + ha) & Patn + ha) = 3 Lj(tn + ha)Yy
J=0

3
R(tn + ha) = Pe(tn + ha) = > _ Lj(tn + ha)Rn ;,
7=0

3
for the Lagrange polynomial L;(t, + hz) = [] Z=%= and = = %\/g or
= 7 ™
m#j
T = l
In each step (n =0,1,..., N — 1), three values of unknowns functions can be

obtained by solving this system.

6 Numerical results and discussion

In this section, we present some numerical results to investigate the spread
of the avian influenza. The initial value of system (10) is fixed at X (0) = 10,
Y (0) = 2, S(0) = 100, B(0) = 0, H(0) = 0, and R(0) = 0. These amounts
are chosen from the region Q := {(X,Y,S,B,H,R) : X > 0,Y > 0,5 >
0,B =0,H =0,R = 0}, which denotes that there do not exist the infected
humans with the avian influenza and mutant the avian influenza.

Similar to [6], the parameters are fixed at b =5, m =5, A = 3, u = 0.015,
B1=02,e=10"%d=1, a = 0.06, and v = 0.01. We will provide numerical
results of infected birds (V) with the avian influenza, infected humans (B)
with the avian influenza, and infected humans (H) with mutant the avian
influenza by choosing different constants 7, w, and fs.

The numerical experiments are carried out in Maple, and nonlinear systems
arising from the nonlinear integral equations are solved by Maple routine
fsolve.

Example 1. In system (10), let n = 26.5, w = 2 and S = 0.003. Then
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A
= 1.06, ROZA—JE———~7L

pp+atq)

_
T b+ m)

Figures 1 and 2:(a) describe the pandemic effect on the birds and the
human world. Figure 1:(a) describes an endemic in the infected birds just
after the occurrence of the avian influenza. According to the reported global
analysis from [6], Figure 1:(b) shows an initially pandemic of the avian in-
fluenza and afterward pandemic level would be decreased, and Figure 2:(a)
interprets that the infected humans with mutant the avian influenza outbreak
and eventually keep the relatively high level of the size. It suggests that the
mutant the avian influenza pandemic will occur if we do not take efficient
measures to control the spread of the avian influenza. Moreover, CPU times
of the computations are shown in the figures.

(a) (b)

25 1

iy
15

By {

05 ] TTe———

Figure 1: (a) The bird rate infected with avian, T = 10, M = 100, CPU time=19.5s. (b)
The human rate infected with the avian influenza, T'= 100, M = 1000, CPU time=408s.
ro = 1.06, Ry ~ 7.1.

Example 2. The parameters are the same as the previous example except for
B2 = 0.0015 (the transmission rate of mutant the avian influenza is reduced
by half). Therefore the basic reproduction number for the avian influenza
in the bird and human world, respectively, is equal to rg = % = 1.06,

_ B2 ~
Ro = yrutary &35

Figures 2:(b) and 3:(a), respectively, show the endemic process in the bird
world after the morbidity of the avian influenza and the occurrence of the
pandemic of the avian influenza in the human world. Figure 3:(b) shows the
human rate infected with mutant the avian influenza. Since Ry is relatively
small, we do not have mutant the avian influenza pandemic and in this case,
we have only the avian influenza pandemic.
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HE m

Figure 2: (a) The rate infected with mutant the avian influenza, T = 100, M = 1000,
CPU time=408s, ro = 1.06, Ry =~ 7.1. (b) The bird rate infected with the avian influenza,
T =10, M = 100, CPU time=19.3s, ro = 1.06, Ry ~ 3.5.

Example 3. Let n = 30 and w = 1.5; then rp = 0.9 and Ry ~ 7.1.

The numerical results for this example are shown in Figures 4 and 5. In
these figures, there are two pandemic for the avian influenza and mutant the
avian influenza even, when all the infected birds and humans with the avian
influenza were extinct.

(a) (b)

04

By Hir)

-

o1

Figure 3: (a) The human rate infected with the avian influenza, (b) The rate infected
with mutant the avian influenza. T = 100, M = 1000, CPU time=398s. ro = 1.06, Ry ~
3.5.
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(a) (b)

B ©
o H

Figure 4: (a) The bird rate infected with the avian influenza, T' = 10, M = 100, CPU
time=18.2s. (b) The human rate infected with the avian influenza, T'= 100, M = 1000,
CPU time=409s. 9 = 0.9, Rp ~ 7.1.

From these numerical results similar to [6], we conclude the following
result:

o Elimination policy of the infected birds is not necessarily useful, because
the speed of spread of disease in the bird world is fast and their lifetime
is shorter than humans.

e For ryg < 1, the infected humans extinct, but there are some infected
humans for ro > 1 (see Figures 1:(a), 3:(a), 4:(b)).

e If Ry is not large enough, then the outbreak of mutant influenza will
not occur (see Figures 2:(a), 3:(b), 5).

The numerical results for Examples 1-3 are comparable with the fourth-order
Runge-Kutta method [6] in the whole intervals. Moreover, the presented
method, in contrast to Runge-Kutta methods, did not need to computation
a lot of derivations, and the computation time for this method is short. Of
course, we can increase the convergence order of the method. Also, numerical
results are obtained for each time interval that is one of the other advantages
of the introduced method.
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Figure 5: The rate infected with mutant the avian influenza, T = 100, M = 1000, CPU
time=409s, ro = 0.9, Rg ~ 7.1.
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difference equations with mixed shifts
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Abstract

This article deals with an efficient approximation method named succes-
sive complementary expansion method (SCEM) for solving singularly per-
turbed differential-difference equations with mixed shifts. It is compared
with the method of matched asymptotic expansion (MMAE) and the pa-
rameter uniform upwind finite difference scheme for solving such a model.
The comparison shows, unlike the MMAE, the SCEM method requires no
matching procedure. It requires less computation when compared to the
upwind finite difference scheme on the Shishkin mesh. The error analy-
sis is carried out to prove the robustness of the method. Some numerical
experiments are provided, which show the effectiveness of the proposed
method.
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1 Introduction

It is noteworthy to observe the wide use of differential equations involving
small parameters in a variety of disciplines from physics, chemistry, eco-
nomics to biology. A differential equation, in general, is said to be singularly
perturbed if its higher-order derivative gets multiplied with a small parameter
e (0 < e <« 1) known as the perturbation parameter. In many mathematical
models, these types of equations contain some small delay and small advance
terms, which make them singularly perturbed differential-difference equa-
tions (SPDDE). Due to the presence of the perturbation parameter, these
problems exhibit boundary or interior layers. The development in solutions
to these problems both analytically and numerically is not a settled direc-
tion in mathematics. The massive use of these equations in many fields of
science and engineering leads many researchers to solve such problems more
efficiently. These equations usually arise in control theory [12], generation
of action potential in nerve cells by random synaptic inputs in dendrites,
modeling of activation of a neuron, and many more [25, 27].

Over the last few decades, many researches have been done on singularly
perturbed differential equations. One may refer to [1, 6, 5, 13, 14, 24] and
the references therein for different kinds of numerical methods. To mention
a few, Kadalbajoo and Sharma [10, 9] surveyed various asymptotic and nu-
merical methods for the solution of such problems. Lange and Miura [15, 16]
gave an asymptotic approach to solve SPDDE along with the turning point
problems. Sirisha, Phaneendra, and Reddy [26] used the idea of domain
decomposition and introduced the mixed finite difference method. Using
post-processing and grid distribution techniques, Mohapatra and Natesan
[19, 20, 21] formulated uniformly convergent numerical methods. Duressa
and Reddy [8] constructed a domain decomposition method and used a ter-
minal boundary point to the domain for decomposing it into two regions.
Melesse, Tiruneh, and Derese [18] used an initial value method for solving
these problems. A collocation method was proposed to solve these bound-
ary value problems using a modified B-spline basis function by Arora and
Kaur [2]. Rao and Chakravarthy [23] used an exponentially fitted tridiago-
nal finite difference method. Recently, Cengizci, Natesan, and Atay [4] used
an asymptotic numerical hybrid method for the singularly perturbed system
of two-point reaction-diffusion boundary-value problems. Mushahary, Sahu,
and Mohapatra [22] used a finite difference scheme for solving SPDDE.

Our main objective in this paper is to prove a successive complemen-
tary expansion method (SCEM) as an efficient alternative to the method of
matched asymptotic expansion (MMAE) for solving SPDDE. This method,
in general, applies to all the singularly perturbed problems that can be ap-
proximated by the MMAE. The main idea of SCEM is to use a correction
term for the approximation of the inner layer to complement the solution for
the entire domain. The quality of the approximation is improved by itera-
tively using corrections to the new terms for the inner layer. The ability to
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provide a uniformly valid approximation without any matching procedure is
the main advantage of using SCEM over MMAE.

In this work, some SPDDEs are taken into consideration, which exhibit
boundary layer behavior at the left-end of the interval. These problems
contain mixed shifts, that is, both the delay and the advance terms. The
complete description of the problem is given in section 2. At first, the model
is approximated asymptotically by the MMAE, and then we have used an
efficient asymptotic method as an alternative of widely used MMAE, that
is, the SCEM. This method was first introduced by Cousteix and Mauss
in [7, 17]. We have also approximated these problems by an upwind finite
difference scheme on the Shishkin mesh. The complete working principle of
the parameter uniform numerical scheme, MMAE, and SCEM, along with the
use of SCEM over MMAE, has been described in section 3. In the support
of the above-said methods, some numerical examples with their results are
discussed in section 4. The complete discussion with the conclusion is given
in the final section.

2 Description of the problem

Consider the following SPDDE with mixed shifts terms:

ey’ (2) + a(x)y' (z) + b(x)y(z — 9)
Fe(@)y(z) +d(@)y(z + 1) = f(z), 0<z<L,

) on —6<z<0,

(1)
) onl<xz<1+n,

where a(z), b(x), c(z), d(x), f(z),0(x),y(z) are bounded and continuously dif-
ferentiable functions on (0, 1). Here, ¢ is the singular perturbation parameter
with 0 < € < 1. The parameters § and 7 are the delay and advance terms,
respectively, with 0 < § = 0(£);0 < n = o(e). Now for the terms of (1) con-
taining the delay and the advance operators, we shall use the Taylor’s series
approximation in the neighborhood of the point x, that is,

{ y(z — 8) ~ y(z) — 6y’ (x),

, (2)
y(x +n) = y(x) +ny'(z).

The application of (2) converts (1) to the following form:

{ey”(w) +a(e)y'(z) + Bla)y(r) = fz), 0<w<1,
y(0) = 6(0),  y(1) =~(1),
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where a(z) = a(z) — 6b(z) + nd(x) and B(x) = b(x) + ¢(x) + d(x). Assume
a(x) > A > 0and S(z) > 0 for some constant A. Since the parameters § and
7 are of o(¢), so the use of Taylor’s series approximation and the conversion
of (1) to (3) is valid.

3 Description of the methods

3.1 Asymptotic approximation

Any two functions ¥ (z, ) and £(z, ) are said to be asymptotically identical
to p(e) if their difference is less than p(e) in the domain €2,

Y(z,e) — &(x,€) = o(p(e)). (4)

Here, p(e) is an order function and £(x,¢€) is the asymptotic approximation
of ¥(x, ). The general form of asymptotic expansion is

¢($7E) = 251'(5)%(3375)7 (5)
=0

where §;(¢), i = 0,1,..., is an asymptotic sequence and ¥;(z, ) is of o(p(¢)).
If §;(e) satisfies d;41(e)= 0(d;(¢)), then the expansion is called generalized
asymptotic expansion. If the expansion is of the form

Y(x,e) = By = Y 87 (z,¢), (6)
i=0

then it is said to be regular asymptotic expansion. Here, Fy is an outer
expansion operator. So, we conclude ¥ (x,e) — Egip(x,e) = o(p(g)).

3.2 Method of matched asymptotic expansion (MMAE)

In many cases, the functions are not regular in the domain of consideration 2.
So, (6) is only valid upon one finite part of the region 2. Let that restricted
region be named Qy C Q. Now, the other part of the region (inner region),
that is, €7 is located near the boundary layer where the solution undergoes
a rapid change to satisfy the boundary conditions. For the inner region,
we need to introduce a new variable(stretching variable or boundary layer
— Z0
£(e)

solution occurs and &(g) is the order of the thickness of the boundary layer.

variable) T= Here, z( is the point where the rapid change of the
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Now, similarly as in (6), we can construct an asymptotic expansion for the
function in 1,

Y(x,e) = By = i@@”(em“(m,e). (7)

Both the expansion operators Fy and E; have the same order, that is, o(p(¢)).
So, we have ¢(z,e) — E1¢(T,e) = o(p(e)). The valid approximation of the
solution thus can be written as

¢mmae(‘r75) = E(ﬂ/’(xa@) + El‘/’(fﬂ?) - EOElw('rag)' (8)

In MMAE, we calculate two different results separately with two different
variables for both the inner and outer layers. Then, to obtain the uniformly
valid approximation for the entire domain, we need to subtract the region
where both the approximations overlap. For this purpose, we need to develop
a matching procedure by the limiting process [3].

3.3 Successive complementary expansion method
(SCEM)

As the functions that we consider are not regular in the entire domain 2, after
calculating the solution for the outer region )y through the expansion Ej as
in (6), we need to extend the solution through a complementary function for
the entire domain. This complementary function depends upon the variable
T. The general form of the asymptotic expansion in SCEM can be formulated
as

Yscem (2, T, €) = 25 (W7 (@, €) + 0" (T, €)). 9)

Here, 1¢"!(x,¢) is the same as the outer region solution that has been ob-
tained by MMAE before. The outer solution depends upon z but not upon
¢ but the complementary function depends both upon z and . As in the
MMAE method, SCEM does not require any matching procedure.

3.4 Finite difference scheme

In this section, we first construct a piecewise uniform Shishkin mesh. The
Shishkin mesh is distinguished from other piecewise uniform meshes in terms

of its choice of the transition parameter 7 defined as 7 = min (2 SlnN >
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Now, we divide each of the intervals [0,7] and [r,1] into N/2 equal sub-
intervals. The theory of Shishkin mesh demands as N — oo the number of
sub-intervals in each interval should be bounded below.

(i) =hs, i< N2,
Q¥ = {x(i) _H, i>N/2, (10)

21—1)
N

2
part has spacing h = il Now, let us denote h; = x; — x;_1. The forward

The coarse part of Shishkin mesh has spacing H = and the fine

and central difference operators are denoted as

Y1 - Y

DT =
hiv1

. DD = 2 Vi =Y, Y-V, .
hi +hig1 | hita i

Now (3) takes the form

eDTD7Y; + a(2)DTY; - B(2)Y; = f(2),
y(0) =Y(0),  y(1)=Y(1), (11)

for any mesh function Y (z;) = Y;. So, for the domain, in (10), we get the
following system of equations:

P Y1 — P’Y; + PY;1 = PN, (12)
where
2e
pr=—=_
! hi(hi + hiy1)
2 2 a(x)
PP = + + + B(z), 13
hi(hi + hig1)  higi(hi +hiv1)  higa fla:) (13)
p- 2 ax)

v hivi(hi +hiv1)  hig1

The matrix associated here is an M-matrix. For detailed analysis of the
proposed scheme one can refer [11].

4 Results and discussion

Even though much work has been done by the MMAE method, there is no
specific theory that can describe the method in a proper way. So, we need to
discuss the working principle of both MMAE and SCEM by some illustrative
examples. The proposed SCEM is found efficient in solving examples of the
type (1), which possess the left-end boundary layer. The approximated exact
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solution of SPDDE of the form (1) with constant coefficients is given by

y(z) = Cre™® 4 Oy, (14)
where
1 —€M2
Clzm, 02:1—017
— 24 — — 24
My = T EVOCP ), ele) - OGP ),
€ €

Example 1. Consider the following problem with a delay term:

{ ey’ (z) + 9/ () + 2y(z — 6) — 3y(z) =0,
ylz) =1, -6<z<0, y()=1.

The solution of this problem possesses a rapid change near the point z = 0
when & — 07. This region is said to be the boundary layer or the inner layer.
So, this possesses a left-end boundary layer. The other region, which is far
away from the boundary layer, is said to be the outer region. In case of
the outer region, there is no record of any unusual behavior of the solution.
We will solve this problem employing MMAE and SCEM and the proposed
numerical scheme. For the given example using Taylor’s series expansion of
the form (2) in the neighborhood of x, we have

(15)

1
ey’ (x) + ¢ (z) — . 25y(x) =0, where &* = 1%26

Now, the equation has converted to a second order singularly perturbed prob-
lem, which can be solved by both MMAE and SCEM.

4.1 For MMAE

In MMAE, for the outer region solution, which is far away from z = 0, we
take x = 1. Now, the asymptotic approximation for the outer region can be
written as

y(@) ~ yo(@) + 1 (2) + (€7)pa(a) + -+ . (16)
Substituting (16) in (15), we reach at

Mo (@) + "y (2) + ()95 (@) + -] + [yo () + "1 (@) + (17)

)+~ (75 ) Bole) + £ (o) + (& Pn(o) + 1] =

For e = 0, model (17) is reduced to
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o)~ (1255 )l = (19)

6) Here,
x =1) we get

The solution of (18) is easily found to be yo(z)=A exp<

A € R and imposing the outer boundary layer condition (
our required outer solution as

yo(x) = exp (f—_216> (19)

To obtain the solution for the inner layer, we need to introduce the stretching
variable T = £. The solution obtained in the inner region that depends upon
the variable T, is denoted by Y (Z). By the use of this stretching variable, we
are able to stretch the thin layer near the boundary. Now by applying the

chain rule, we get
d 1d

a4 _La P
dr edx (20)
Using (20) in (15), we have
d*Y (7) dY (Z) 1
B e = ) — Y(z) = 0. 21
R e (O BN
Now, multiplying (21) with £*, we have
d*Y(z) dY(Z) e*
— Y(Z)=0. 22
z? @ -z ®=0 (22)

Equation (22) is a regularly perturbed differential equation, and to obtain the
solution for the inner region, we need to use the asymptotic approximation
of the form

Y (Z) = Yo(Z) + e Y1(T) + (e)2Ya(T) + - . (23)

We are only doing the expansion for the first term. So, we can make our
calculations for e = 0. Now, we have

Yy'(®) + Y5 () = 0. (24)

On solving (24) and using the boundary condition for the inner layer (at
x = 0), we arrive at B
Yo(z) =14+ C(e™" - 1). (25)

Clearly, there are no other conditions, so that we can obtain the value of the
constant C. Here is the situation where the matching procedure of MMAE
works. We have already found out two different solutions, that is, (19) and
(25) for two different regions, but, it is obvious that they belong to the same
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approximation. Followed by this matching idea [3], we conclude

lim yo(c) = lim Yp(@). (26)

x—0 T—00

Thus, we get C = 1 — exp ( ) So, the solution of our inner region

1
20 —1
becomes

o) = (=) e (s 7)o ().

As we have calculated the solutions for both the outer and inner regions, now
we can find out the composite solution to our equation. For this, we need to
add the solutions of both the regions and subtract the common limit between
them. As per (8), we have

y = yo(x) + Yo(T) — o (07), (28)
y ~ yo(x) + Yo(T) — Yo(o0).

Using (28), we obtain the composite MMAE solution as

~ z—1 + - 1 i (29)
Ymmae ~ €XP 1-925 exp - exp 25 — 1 o

4.2 For SCEM

The uniformly valid composite expansion in general form of SCEM can be

written as
n

Yscem (Iv T, 5) = Z 51(5)@1 (1‘) + m(f)] (30)

=0

As we are only interested in solving our problem for z = 0, so we get

yOscem(xvf’ 5) = [y0($> + YO(E)] (31)

Here, yo(x) is the same outer region solution that has been obtained for
MMAE in (20). The outer region solution remains the same as the solution
here showing no unusual behavior in accordance with the boundary condi-
tions. Using (20) in (31), we get

r—1

1%)+nm» (32)

Yscem = €XP <

Substituting value of Yseerm in (15), we have
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* 1 1

€ yOscem(‘r’j7 E) + yéscem(aj?f?‘s) - myOSCem(x7E’ E) =0. (33)
This follows
, d? z—1 _ d z—1
£ M[exp<125)+%(w)}+(m[exp<125) (34)
1 x—1
—i—Yo(x)] ~1"% [exp (1 — 26) —|—Yb(x)} =0.

Using the chain rule for the solution of Yy(Z) in terms of z, we have

1\’ z—1 1 1
* - - - re— -
“(75) = (=) ~mpve)+ () @
z—1 1., 1 z—1 IND
exp <1 —26) + 6*Yo(x)} 1% [exp (1 — 25) +Y0(x)} =
Multiplying €* in (35), the resulting equation will be
1 77 z—1 1 z—1
*2 (= *
c {1—25} eXp<1—25> Yo (@) +e [1—25] eXp<1—25>

] [exp <1‘“_215> + Yo(x)] ~0, (36)

(=) _ %
+Y5(z) — ¢ [1—26

which is regularly perturbed ordinary differential equation, and for €* = 0,

it will be reduced to
Yy (%) + Y (Z) = 0. (37)

Now, the solution of the above equation is given by
YO (f) = Cl + Cg@if. (38)

For a uniformly valid SCEM solution, ygscem, must satisfy the following
boundary conditions:

r=0=7= g =0 = Yoseem(0,0,€) = yo(0,€) + ¥5(0,0,6) =1 (39)
= }/0(07055) =1- yO(OaE)a
_ 1 1
r=1=7T= = 1 = yoscem (1, g,s) =yo(l,e) + Yo(1, g,s) =1
1
= Yb(la gag) =1- y0(17€)'

Using the boundary conditions in (38), we get
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(wggai I (w;;ow‘

(¢c) e = 0.009 (d) & = 0.0004

Figure 1: Comparison of solutions with different values of e for Example 1.

-1
e (1 =55) -1
1-26
CQ = ] ) Cl
exp <*> -1
€
Now, using (40) and (39) in (32), we get the composite SCEM solution as

e z—1Y\ exp(lj—;s)—l . -1
Yscem =P\ 755 exp(=h) —1 | P&

e*

’ {%] o () (a1)

cen(Z). w

After getting the approximation to the exact solution by both SCEM and
MMAE, it is quite obvious that SCEM is more adaptable. The immense
advantage of SCEM is that it gives the uniformly valid approximation to the
exact solution without any matching procedure. The error in comparison
with the approximated exact solution for both SCEM and MMAE is given
in Table 1 for different values of €. The result is proved to be valid for any
value of N. Here for the computational purposes, the nodal points and the
values of n and ¢ are kept fixed to N =32 and n = 0.1 = 4.

Example 2. Consider the following problem having an advance term:

{63/’(3:) + ¢/ (x) — 3y(z) + 2y(x +n) = 0,
y(0)=1, yl@)=11<z<1+n.

This problem has a rapid change near x = 0. Now using Taylor’s Series
expansion in the neighborhood of z, the above problem reduces to

5
142y

ey (z) + ¢ (z) — y(z) =0, where e* = (42)
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€ L>®errorin MM AE | L®errorin SCEM | Error in Upwind
0.0001 0.00003676 0.00003676 0.04450943
0.0005 0.00018374 0.00018374 0.04428418
0.0010 0.00036728 0.00036728 0.04401059
0.0050 0.00182533 0.00182533 0.04209958
0.0100 0.00361593 0.00361593 0.04025378
0.0500 0.01598307 0.01598307 0.03472166
0.1000 0.02552850 0.02556347 0.03481582
0.3000 0.02853413 0.03217078 0.03427254
0.4000 0.06644741 0.03539967 0.03541439
0.6000 0.15664433 0.04561360 0.03723168
0.8000 0.24352992 0.05726515 0.03825982
1.0000 0.32059406 0.06915099 0.03877738

Table 1: Numerical results with different values of ¢ for Example 1.

(b) - 0;05

—+— mmae . —— mmae

scem

(c) € = 0.006 (d) e = 0.0009

Figure 2: Comparison of solutions with different values of e for Example 2.

The one-term SCEM and MMAE approximations for (42) are given as follows:

1 -1 —x n z—1
=|1—ex exp | — ex
Ymmae P 1+21 p o p 1+ 27 >
exp(i3s;) — 1 -1 exp(133;) — 1 -
= T on (2) [ ] ()
exp(=) —1 € exp(=) — 1 €
n z—1
X :
P12

Example 3. Consider the following problem having mixed shifts:
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€ L>®errorin MM AE | L®errorin SCEM | Error in Upwind
0.0001 0.00003676 0.00003676 0.04448748
0.0005 0.00018367 0.00018367 0.04417452
0.0010 0.00036699 0.00036699 0.04379147
0.0050 0.00181786 0.00181786 0.04101098
0.0100 0.00358632 0.00358632 0.03808839
0.0500 0.01533655 0.01533655 0.02519028
0.1000 0.02377291 0.02379587 0.01688285
0.3000 0.01783685 0.02658575 0.01728136
0.4000 0.04058107 0.02660582 0.02334674
0.6000 0.09131635 0.02829255 0.03160623
0.8000 0.13551419 0.03009785 0.03671486
1.0000 0.17029574 0.03133850 0.04028387

Table 2: Numerical results with different values of e for Example 2.

This problem has a rapid change near x = 0. By the use of Taylor’s Series
expansion for both the delay and shift terms as in (2), we have

6
14+26+n

3

ey (x) + vy (x) — [ }y(m) =0, where e* = Tr 2

The one-term SCEM and MMAE approximations are given by

I P e S f D e S AL Ca B
Ymmae = ol Sy Pl = P Tya50)

exp(iae7) — 1 -1 exp(1e—) — 1 —z

exp(=) — 1 exp(=

6(z — 1) ]

14+20+7n

+exp [

The comparison of errors of this example for both the proposed methods and
the method prescribed in [10] for N = 8 and N = 256 are given in Tables
4 and 5, respectively. These comparison results confirm the efficiency of the
proposed method.
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(c) & = 0.001 (d) & = 0.0007

Figure 3: Comparison of solutions with different values of e for Example 3.

€ L>®errorin MMAE | L®errorin SCEM | Error in Upwind
0.0001 0.00022006 0.00022006 0.05991807
0.0005 0.00109602 0.00109602 0.05951004
0.0010 0.00218145 0.00218145 0.05900561
0.0050 0.01050670 0.01050670 0.05517982
0.0100 0.02012147 0.02012147 0.05086176
0.0500 0.07770075 0.07770075 0.03679054
0.1000 0.12342561 0.12345914 0.03402622
0.3000 0.16404633 0.18962499 0.01593674
0.4000 0.16021248 0.19825547 0.01255964
0.6000 0.15178975 0.20931461 0.00894834
0.8000 0.21056755 0.21768491 0.00694484
1.0000 0.26983417 0.22335443 0.00562079

Table 3: Numerical results with different values of ¢ for Example 3.

€ L*errorin MM AE | L®errorin SCEM | Error in [10]
1071 0.10596702 0.10597709 | 0.12011566
102 0.01882187 0.01882187 0.18727108
1073 0.00209815 0.00209815 0.20429729
10~* 0.00021228 0.00021228 0.20614146
1075 0.00002125 0.00002125 | 0.20632746
1076 0.00000212 0.00000212 | 0.20634608

Table 4: Comparison of maximum error with N = 8 for Example 3.
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€ L*®errorin MM AE | L®errorin SCEM | Error in [10]
1071 0.10685019 0.10685019 | 0.00775036
102 0.01976044 0.01976044 0.00799076
1073 0.00218116 0.00218116 0.00963304
1074 0.00022045 0.00022045 | 0.00984236
1075 0.00002206 0.00002206 | 0.00986365
106 0.00000220 0.00000220 | 0.00986578

Table 5: Comparison of maximum error with N = 256 for Example 3.

5 Conclusion

In this work, the well-known MMAE and a parameter uniform numerical
scheme, that is, the upwind scheme in Shishkin mesh were compared with
the proposed relatively new method, that is, SCEM, for solving singularly
perturbed differential-difference equation with mixed shifts. It was observed
that both MMAE and SCEM provide highly accurate approximations to the
exact solution for comparatively small values . Similarly, comparison results
confirmed that the numerical scheme, which gives better results for higher
values of N, at the same time, MMAE and SCEM give higher-order accuracy
for comparatively smaller values of N. It is observed that we do not require
any matching procedure in SCEM as required for MMAE, and the boundary
conditions are satisfied exactly for all values of the perturbation parameters.
These properties make SCEM more flexible and a better alternative while
solving singularly perturbed differential equations.
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equation
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Abstract

This article considers a nonlinear inverse problem of the Ostrovsky—Burgers
equation by using noisy data. Two B-Splines with different levels, the
quintic B-spline and septic B-spline, are used to study this problem. For
both B-splines, the stability and convergence analysis are calculated, and
results show that an excellent estimation of the unknown functions of the
nonlinear inverse problem.
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1 Introduction

In this paper, we consider the Ostrovsky—Burgers equation
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(ug + Dgry + Uty — aUzy ) = Yu + f(x,t). (1)

Equation (1) was appeared in modeling internal waves in the ocean or surface
waves in a shallow channel with an uneven bottom under the effects of the
interfacial friction (see [11, Chapter 1] and [16, 22]). In (1), the positive
constants v and a are the rotation and friction coefficients, respectively. The
function f denotes the external force and b is the dispersion coefficient, which
its sign is related to the type of dispersion. Ignoring the dissipation term wu,,
(1) leads to the Ostrovsky equation

(Ut + Duggr + uum)x =, (2)

which was derived by Ostrovsky in 1978 [18] to model weakly nonlinear sur-
face and internal waves in a rotating ocean; see also [9, 10]. It was also
demonstrated in [17] that the nonlinear oblique magneto-acoustic waves in
a rotating plasma can be described by (2). A model of the propagation of
long internal waves in a deep rotating fluid can be found in [7]. If one con-
siders the limit of no high-frequency dispersion b = 0, the resulting equation
is called the Ostrovsky—Hunter equation [4]. When v = 0, (1) turns into the
Korteweg-de Vries-Burgers equation

Up + bUgry + Uty — AUz, = f(2,1), (3)

which is the dissipated version of the KdV equation (¢ = 0) modeling the
propagation of weakly nonlinear dispersive long waves in some contexts [19].
It is worth noting that despite the similarity of structures of (2) and the KdV
equation, the Ostrovsky equation, unlike the KdV equation, is nonintegrable
by the method of the inverse scattering transform [10].

In the present paper, we study numerically equation (1) in the domain
(x,t) € ]0,1] x [0,T] with the final time T, the initial condition

u(x,O) :p(l’), HAS [Ov 1] (4)
and boundary conditions
u(0,t) = f1(t), wuL(0,t) = f2(t), t€][0,T], (5)

U(].,t) = gl(t)v uz(lat) = 92(t)a uzz(lat) = gB(t)a te [OaT]a (6)

where p(z), ¢91(t), g2(t), g3(t), and f(z,t) are continuous known functions,
while f1(t), f2(t), and the wave amplitude u(z,t) are unknown, which remain
to be determined. There are different methods to obtain numerical solutions
of the dissipative KdV-type equations.

There are different methods to obtain numerical solutions of the dissipa-
tive KdV-type equations. Bhatta [2] found numerical solutions of (3) using
the modified Bernstein polynomials (B-polynomials). In [14], soliton solu-
tions of the KdVB equation were found by using two numerical methods,
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finite difference and a semi-analytic method with the Adomian decomposi-
tion. A spectral method based on Lagrange polynomials was used in [24]
to approximate solutions of boundary-value problems associated with (3).
The classical radial basis functions (RBFs) collocation (Kansa) method for
the numerical solution of (3) was formulated in [12]. A spectral collocation
method based on differentiated Chebyshev polynomials was elaborated in
[15] to obtain numerical solutions of (3). Chen and Wu [5] presented the MQ
quasi-interpolation method to find the numerical solutions of (3). The local
discontinuous Galerkin method was tested in [23] to study the Kuramoto—
Sivashinsky equation.

Here, we consider two numerical methods to find the solutions of (1),
the collocation method based on septic B-spline basis functions and quintic
B-spline basis functions.

It is known that the use of B-splines has many different features and is
effective in numerical works. One of the most important features is that
the conditions on the continuity of functions are built-in and have smooth
interpolation functions. On the other hand, as the support of each B-spline
is embedded only on a few sub-intervals, the resulting matrix related to the
discretized equation will be tightly banded.

Moreover, if one combines with collocation, then the solution procedure
will be clear and short. In the present work, we provide the combination
of the finite difference in ¢ and the quintic B-spline collocation method in
x, and employ the Tikhonov regularization method to solve the associated
ill-conditioned system, which gives an efficient explicit solution that has high
accuracy with the minimal computational effort for the inverse problem (1)
and (4)—(6).

This paper is arranged as follows. In Section 2, a description of the septic
B-splines collocation method, the uniform convergence, and the stability are
explained. The quintic B-splines collocation method and its convergence and
the stability are explained in Section 3. The numerical results are presented
in Section 4, and finally, Section 5 completes this paper with some concluding
remarks.

2 Septic B-spline collection method

To apply the Septic B-spline collection method, region of the solution of
the problem is restrained over 0 < x < 1. Space interval [0, 1] is separated
into uniformly sized finite elements of length A by the knots xz,, like that
0=x¢ <z <---<xy = 1. Lengths of these finite elements are h = 11\,;0 =
(41 — @) for m=0,1,2,...,N — 1.

Problem (1)—(6) will be solved with the over-specified conditions

u(k,t) = h(t), ugz(k,t) =ha(t), uze(k,t) = hs(t), (7)
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where t € [0,7] and 0 < k < 1 is a fixed number. A spline is a function that
is piecewise-defined by polynomial functions and possesses a high degree of
smoothness at the places, where polynomial pieces connect. A B-spline is a
spline function that has minimal support to the given degree, smoothness,
and domain partition. We define the septic B-spline Bj(z) for j = —=3(1)N+3
by the following relations:

(= @j-4)7, € [Tj-a,75-3),
(z —2j-a)" —8(x —x;-3)", T € [xj_3,%;-2),
(z—j_4)" = 8(x — 25-3)"

+28(x — xj_2)", T € T2, 1),

(x —ja)" = 8(x — j-3)"

+28(x — xj_2)" — 56(x —x;_1)", x € [rj_1,7;),

Bj(x) =h™" q (240 — )" = 8(2j43 — 2)" (8)
+28(xj42 — )" —56(zj41 — )7, T € [rj,2541),

(@j44 = 2)" = 8(zjt3 — )7

+28(zj12 — )", T € [Tj41,Tj42),
(Tjra — )" = 8(zjp3 — )7, T € [Tj+2,Tj+3),
(zj4a — )T, T € [T43,7j44),
0, otherwise.

The set

0= {B_g(l‘), B_Q(x), B_l(I), Bo(l‘), ey BN(I,‘),
Bn41(x), Byy2(x), Bnis(z)}

forms a basis for the approximate solution, which will be defined over the
interval [0,1]. Thus w = Span((2) is a subspace of C?[0,1] and @ is N + 7-
dimensional. The values of B; and its derivatives may be tabulated as in
Table 1.

Now let U(z,t) € w be the B-spline approximation to the exact solution
u(z,t) in the form

N+3

U(l’, t) = Z Cj (t)Bj (1')7 (9)
j=-3
where ¢;(t) are time-dependent parameters determined from boundary con-
ditions and collocation condition.

By substituting the trial function (8) into equation (9), the nodal values of

"

U, U U LU, UMW and U®) are obtained in terms of the element parameters
Cm by
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Table 1: Values of B;(z) and its derivatives at the nodal points.

‘ x ‘%'74 ‘ Zj—3 ‘ Tj—2 ‘ Zj-1 ‘ Zj ‘ Tj+1 ‘ Tj+2 ‘ Tj+3 ‘%‘H‘
Bj(x) 0 1 120 1191 2416 1191 120 1 0
7 7 392 1715 —I715 =392 =7
Bj(x) 0 h h R 0 h h h 0
0 12 1008 630 —3560 630 100 12
Bj(z) | 0 i 72 ¥ 72 2 72 i 0
777 210 1680 —3990 3990 —T1630 =710
Bj (I) 0 h3 h3 h3 0 h3 h3 h3 0
(4) 840 —17560 13440 —7560 840
B (x) | 0 BT 0 % P % 0 BT 0
() 2520 | —10080 | 12600 —12600 | 10080 | —2520
BJ (.T) 0 h5 h5 h5 0 h5 h5 h5 0

Up = Cm—3 + 120¢, 9 + 1191¢, 1 4 24166, 4+ 119111 + 1206042 + Gy s,
7

U7/n = E(_Cnb—3 - 566m—2 - 245cm—1 + 245107”4‘1 + 5607”"‘2 + C7”+3)’
42

UT/); = ﬁ(cm_g, + 24¢p—2 4+ 15¢,—1 — 80¢y, + 15¢m+1 + 24¢m42 + Cm+3)7
U = 2 8ems £ 1961 — 19¢ms1 + 8cmiz + Cmes)

m = 3 m—3 Crmn—2 Cm—1 Cm+1 Cm+2 T Cm+3),

840
U}f) = F(cm_3 —9¢m—1 + 16¢ — 9emt1 + Cmts),
2520

Ufr(rf) = h5 (70777,—3 + 4Cm—2 - 5Cm,—l + 56m+1 - 4Cm+2 + Cm+3)~
(10)

2.1 Numerical discretization

Let us consider a uniform mesh (x;,t;) to discretize the region [0, 1] x [0, T].
More precisely, each (x;,t;) is defined by z; = ih, ¢ = 0,1,2,...,N and
t; = jk for j = 0,1,2,..., where h and k are mesh sizes in the space and
time directions, respectively (see [8]). Suppose that u™ is linearly interpolated
between two time levels n and n+1 by using the Crank—Nicolson formula and
then its time derivative is discretized by the forward finite difference formula:
un+l + un " un+1 _ un

U= ———, U =——""—

. (11)

where u" = u(x,t,) and u’ = u(x,0) = p(x). Substituting the above approx-
imation into equation (1) and discretizing in time variable, we have

2
Uzt = YU + QUgry — buzzmm — Ulgy — Uy, + f(l', t),

SO
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n+1

n n n+1
+yu" + auy,, +aul,, — (Utgy)

n+1 n __ n+1
Uy — U, = u

['Y — (utgy)"”

— (uQ)nJrl — (uQ)n —bu™t — b

x x Trrx TTXTxT

+f (@ tn) + f(2, 1))

N |

The nonlinear term is linearized by using the quasi-linearization formula as
given below:

afr
ou

afn
Ouy

F T ul ) = flu™,ul) + (u" T —u”) (u™ —u?)

T

Thus, we have

n+1 — un+1 n n, n+1

(Utgy) upy +utunt — (Ut )"

and )
(ui)wr = 2u, "y, — (ui)n

Now, we obtain by rearranging the terms that

0,u" ! + 02ug+1 + 83u;‘j1 _ 94ugjzl + 95'11;1;;11 (12)
= 06un + u: + 94”2%96 - 95“23:%90 + 97(f(1‘, tn+1) + f(LE, tn))?

where

k., . 7 n 42 (k
01 == (up, — ), 92:5(1+kum), 03:}#(2“)

210 [k 840 [k k k
"4;13(2“>’ 95;#(23’)’ Os =57 O1=75

By replacing the approximate solution U with w, and using the nodal
values U and the derivatives of U, we deduce from equation (10) at the knots
in equation (12) the following difference equation in the variable ¢:

* n+1 * n+1 * n+1 * n+1 * n+1 * n+1 * n+1
Aty + Bty + CFel T +D e + Bty + Frelly + Gl (13)

= H(w;,tn) + H(zi, thy1),
where

A" =01 — 0+ 05+ 04+ 05,

B* = 1206, — 5602 + 2403 + 804,

C* = 11916, — 2450, + 1503 — 1904 — 965,
D* = 241660, — 8005 + 1605,

E* = 11916, + 245605 + 1503 + 196, — 965,
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F* = 1200, + 5605 + 2405 — 80,
G* =01 +0+4 03— 04+ 05,

H(aci,tn) = 06(01'—3 4+ 120c;—2 + 1191¢;—1 + 2416¢; 4+ 1191c;41 + 120¢c;42 + Ci+3)

7
+ (*) ( C;—3 — 5662 2 — 24501 1+ 245161+1 + 5661_‘_2 + Cl+3)

210
+ 04 ( ) —ci—3 —8¢ij—2 4+ 19¢;_1 — 19¢c;41 + 8cit2 + ciy3)
%(

840
(ci—3 —9ci—1 + 16¢; — 9ciy1 + ci43)

+07f(xi,tn),
and
H(xi,tn_H) = 97f(.%‘i,tn+1), 0 S 1 S N.

System (13) consists of (N + 1) linear equations with (N + 7) unknowns,

T
(8—3, €C—2,C_1,C0y--- 7CN70N+170N+270N+3)

To have a unique solution to the above system, we are required the over-
specified conditions (7). Suppose that kK = 25, 1 < s < N — 1, then

u(xs, t) = hi(t), uz(xs,t) =ha(t), uge(zs,t) = hs(t), (14)

where t € [0,T]. If we consider m = s in (10), then we have

ha(tny1) = clFy +120¢07) + 1191 F 4 24162+ + 1191l + 120¢ 15 + 5,

7
ha(tns1) = o (—city —56c0T) — 245¢0 1] + 24510 4+ 5607, + i),

42
h2

91(tnt1) = ety + 120637, + 119163 + 241663 + 1191 + 12003, + et

h(tni1) = — (I3 +24cF) + 15¢0H) — 80cn T + 15¢7 ) + 24cmT) + 23,

s+1 s+2 5+3

7
g2(tnt1) = (=t —56cT, — 245 + 24513, + 56cT Y, + cpth)

N1 N2 T ENYs)s
42
93(tnt1) = 35 (cfty 4 24eT, 4+ 15eTY — 80e Y + 15e Y + 24ej Y, + Rty
Hence, we derive that
AC = B, (15)

is a system of (N + 7) linear equations with (N + 7) unknowns, where

All,s+1]=A[l,s+ 7 =A3,s+1] = A]2,s+ 7] = AN +5,N + 7
= A[3,5+7 = A[N + 5N + 1 = A[N +6,N + 7]
—AIN+T,N+1=AN+T7,N+7 =—AN+6,N+1] =1,

and
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AIN+T7,N+2=AN+7,N+6]=A[l,s+2] = A[l, s + 6] = 120,
AIN+T,N+3|=AN+T7,N+5 =A[l,s+3]=A[l,s+5] = 1191,
A[N +7,N +4] = A[l,s + 4] = 2416,

[2,s4+6] = —A[2,s+2] = —A[N +6,N + 2] = A[N + 6, N + 6] = 56,

[

[

[

[

N

A[N +6,N +5] = —A[N +6,N + 3] = —A[2,5+ 3] = A[2,s + 5] = 245,
Al3,s+2] = A[3,5+6] = A[N +5,N+2] = A[N +5,N + 6] = 24,
Al3,s+3] =A[3,s+5|=AN+5N+3] = A[N +5,N + 5] =15,
A[3,5+4] = A[N 4+ 5, N + 4] = —80.

Therefore, we have

0 ... 1 120 1191 2416 1191 120 1 O
0 ...-1-56-245 0 245 56 1
0...1 24 15 -8 15 24 1 O
A*B*C* D* E* F* G* 0 ...
0 A*B*C* D* E* F* G* 0

o

.A* B* C* D* E* F* G 0
A B* C* D* E* F* G*
1 24 15 =80 15 24 1
-1 —56 —245 0 245 56 1
1 120 1191 2416 1191 120 1

(N+T)x (N+T)
with

(n+1) n+1)
CO ’ - )

et

O = (C(_n3+1)7 C(_n2+1)7 C(_n1+1)7

(n+1) (n+1) (n+1) (n+1) T
~9CN - HCN41 9 CON42 CN43 )

B=(BY, 8%, BY, B{",....B™, ... B, BYL BYL BYs)

and

n n h n
B = h(tasr), B = (7) h(tatr), BY) = (42) P (o),

n n h?
B = H(rista) + H(wistus). By, = (42) gatns1),

h
31(\22 = (7) 92(tn+1), erg = g1(tn+1),
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where 0 < i < N. We notice that the matrix A is ill-conditioned, so we obtain
the solution of system (15) by using the Tikhonov regularization method.

2.2 The initial vector c°

By the initial condition (4) combined with the boundary and over-specified
conditions (7), the initial vector ¢’ can be written as the following expressions:
u(zs, to) = ch_y +120c0_5 + 1191¢Y_; + 2416¢2 + 11912, + 1202, 5 + 2, 5
=h (to),

7
Uy (s, t0) = & (—c)_5 —56c2_y —245¢)_ + 24512 4 + 56¢) 5 + c?)
= hQ(tO)v

42
Uge (T s, to) = 3 (c)_g+24¢)_5 +15¢2_1 —80c + 150, 1 + 24c) 5 + ¢ 5)
= hs(to),
u(wi,to) = 5+ 120¢)_y + 1191¢)_; + 2416¢) + 1191¢),; + 120¢, , + 7
25 L0 i—3 i—2 i—1 7 i+1 i+2 i+3

= p(x;),

where 0 <4 < N and

42
Ugz (TN, T0) = 72 (X_g +24c% o +15c% 1 — 80c), 1 +15¢% 41 + 24N 1o + N is)
= gS(tO)v

7
Uy (TN, to) = W (—cX_g = B6ch_y — 245} 1 + 2451}, | + 56X 40 + Xi3)

= g2(to),

_ 0 0 0 0 0 0 0
u(rn,to) = cn_3 + 120cy_o + 1191y + 2416cy + 1191cy 1 + 120cy 0 + Cyys

= g1 (to).

This yields an (N + 7) x (N + 7)-system of equations of the form of
AC® = 8, (16)
where

All,s+1]=A[l,s+ 7 =A[3,s+1] = A]2,s+ 7] = AN +5,N + 7]
= A[3,5+7 = A[N + 5N +1 = A[N +6,N +7]
—AIN+T,N+1=AN+T7,N+7 =—AN+6,N+1] =1,

and
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AIN+T7,N+2=AN+7,N+6]=A[l,s+2] = A[l, s + 6] = 120,
AIN+T,N+3|=AN+T7,N+5 =A[l,s+3]=A[l,s+5] = 1191,
AN +7,N +4] = A[l, s + 4] = 2416,

2,54 6] = —A[2,s+2] = —A[N +6,N + 2] = A[N + 6, N + 6] = 56,

A[N +6,N +5] = —A[N +6,N + 3] = —A[2,5+ 3] = A[2,s + 5] = 245,
[
[
[

N

A3,s+2] = A[3,s+6]=A[N+5 N +2] = AN +5,N + 6] = 24,
A[3,s+3] = A[3,s+5]=A[N+5,N +3] = A[N +5,N + 5] = 15,
A[3,s+4] = A[N +5,N +4] = —80.

Thus, we have
1 120 1191 2416 1191 120 1

... —1 =56 —245 0 245 56
... 1 24 15 -8 15 24 1 O

—
o o

0
0
0
1120 1191 2416 1191 120 1 0o ...
0 1 120 1191 2416 1191 120 1 0

1 120 1191 2416 1191 120

0 1
0 1 24 15 —-80 15 24 1
0 —1 —56 —245 0 245 56 1
0 1 120 1191 2416 1191120 1 (N47T)x (N+7)
033 hi(to)
c=2 (%)’m(to)
L (i2)halto)
c
0 p(20)
c’ = , pB= vdots
c?\, h]g(xN)
Nyt (43)93(to)
0 h
cé\,+2 (%)g2(to)
CN+3 (N+7)x1 gl(tO) (N+7)x1

Finally, the solution of (16) can be obtained by using the Tikhonov regular-
ization method.

2.3 Convergence analysis

Here, we are going to check the convergence of our algorithm. Suppose that
U(z) = Z;yjf’g ¢;Bj(x) is the B-spline collocation approximation of u(x),
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where u(x) is the exact solution of (1) with the over-specific conditions (7)
and initial condition (4). Due to round off errors in computations, we can
assume that U(z) is the computed spline for U(x) in such a way that U(z) =
E;y:tlz ¢;Bj(z), where

C=(¢-3,6-2,6.1,C0,.--,CN,CN+1,CN+2,CN+3)-

Following (15) for U, we have

where
B = (hi(tn+1), h2(tnt1)s ha(tng1), 70, 71, - -, 785 93 (Ent1)s 92 (bng1), 91 (bnt1))s
and

T = 96(61‘,3 + 120¢;_2 + 1191¢;_1 + 2416¢; + 1191¢; 41 + 120¢;42 + Ci+3>

7
+ (h) (—Ci_g - 56Ci_2 - 245(31‘—1 + 24510i+1 + 56(2,'4,_2 + Ci+3)

210
+ 0, Ve (—Ci—3 —8¢i—2+19¢;—1 — 19¢; 11 + 8¢ita + Cit3)

ht
+ 07 (f(l'wtn) + f(xi7tn+1)) .

840
— 95 ( ) (01;3 — 961'71 + 1601' — 96i+1 + Ci+3)

Consequently, we have R R
A(C - C)= (B - B).

The following lemma will be important in our analysis.

Lemma 1. If {B_3,B_5,B_1,Bq,..., Bn,Bn+1, Bni2, Bn+3} is the septic
B-spline, then
N+3
> Bj(z)| <7456, € [0,1]. (17)
j=—3

Proof. At any node z;, we have from Table 1 that

N+3 N+3
> Bj| < > IBjl =1+ 120+ 1191 4 2416 + 1191 + 120 + 1 = 5040.
j=-3 j=-3

For any point « in each sub-interval [z;_1, z;], we have analogously that
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N+3
> |B| < 7456.

j==3

This proves the lemma. O

To obtain a suitable estimate for the error
Ju(z) = U(2)l »

we need to bound the error terms Hu(x) - UH and HU - U(:r)H separately.
o0 o0

To do so, we recall the following theorem.

Theorem 1. Suppose that g(x) € C8[0,1] and |¢®(z)| < L, for all z € [0, 1].
Assume that
A={0=zp<ax1 <- - <zny=1},

is the partition of [0, 1] of step size h. If Sa(x) is the unique spline function
interpolate g(x) at nodes xg,z1,...,zy € A, then there exist a constant
A;j < 2 such that we have for all z € [0, 1], that

lg? () = SA(@)lloe < NLAS, j=0,....7,
where || - || represents the L°°-norm.

Proof. See [1] for a proof. O

Now first we find a bound on ||B — B|e. Following [20, Theorem 7] and
applying Theorem 1, there exists W = W, > 0 such that

"

HB - EHOO <w (‘U@) . ﬁ(x)\ + \U’(x) - ﬁ’(x)\ + ‘U”(x) ~ 0" ()
+ (U (z) — ﬁ’”(x)\ + ]U<4> (z) — ﬁ<4>(x)D
< WLXNh® + WLANA + WILAhS + W LAsh® + WL sh™.

Thus we can get R
|B = Blloo < Wih?, (18)

where

W1 = WL(\oh* + Mh3 + Xoh? + Xsh 4+ \y).

Since the matrix A is ill-conditioned, we have from the Tikhonov regulariza-
tion solution that

(c-0) = [ATA+a (R(Q))TRQ] L (B-B),

after taking the L°°-norm,
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N T 171 -
lc-¢| < [ATA +a (R®) Rz] ar| |lB-B| < want,
o0 oo
o0
(19)
where
o 1-1
Wy =W, [ATA +a(R®) R AT
Now we observe that
R N+3
Ulx) —Ul(z) = Z (ci — &)By(x).
i=—3
By taking the L*>°-norm and using (17) and (19), we have
R N+3 N+3
V@ -T@|_=|| Y (@-aBi@| <le-el.|d B
i=—3 0 i=—3
< 7456Wph*.
(20)

Theorem 2. The time discretization process (11) that we use to discretize
equation (1) in time, is convergent of the first order.

Proof. See [21] O

Theorem 3. Let u € C®[0, 1] be an exact solution of (1) such that

Bu(z,t)
— 2\ <L
o<t

for all z and ¢. If U(x,t) is the numerical approximation by our method of
u, then

[u(z) = U(z)]|oo < O(k + hY).
Proof. We have from Theorem 1 that
[u(2) = U(2) oo < AoLR", (21)

Equations (20) and (21) imply that

lu(z) = U@l < |[u@) = 0@ | _+ 0@ -v@)|
< NoLh® + 7456Woh* = Th?,

o0

where T = \gLh* 4+ 7456W,. Therefore we deduce from Theorem 2 that
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[u(z) = U()|l < plk+h?),

where p is a finite positive constant independent of £ and h. This completes
the proof.

O

2.4 Stability analysis

In this section, we will investigate the stability by applying the Von-Neuman
stability analysis. Without loss of generality and for the sake of simplicity,
we assume in equation (1) that f(z,y) = 0. On the other hand, as we
have linearized the nonlinear term wu, by considering u as a constant ki in
equation (1), then the equation can be rewritten by

(ug + Duggy + K1ty — QUL )z = YU. (22)

Substituting the approximation (11) into equation (22), by discretizing in
time we have that

—Piut 4+ u?“ + PQuZ;"l — Pyutl 4 P!

rxrx TTXT

= Plun + u;l - PQUZ'E + P3u:clxz - P4U’err
If g =7, then
42 210 840
Pr=1y, Py=5mhi Py =gTa, Pi=opTh (23)

In terms of unknown time parameters ¢;, the equation can be written from

(10) by

1 1 1 1 1 1 1
xlc?fg + xgc;”’Q + xgc?j'l + x4t 4 a:5c;fl + xw?j& + x7c?++3

- ()

_ n n n n n+1 n+1 n+1
= T8C;_3 + XT9C;_g + T10C;_1 + T11C; + X126, + T13¢; 15 + T14C; g

where

21 =—P -1+ P+ P;+ Py,

Ty = —120P; — 56 4 24P, + 8P3,

23 = —1191P, — 245 + 15P, — 19P5 — 9P,

24 = —2416P, — 80P, + 1604, (24)
x5 = —1191P; + 245 4+ 15P; + 19P; — 9Py,

26 = —120P, + 56 + 24P, — 8P;,
wr=—Pi+1+P—DPs+ P,
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g =P —1— P, — P;— Py,
rg = 120P, — 56 — 24P, — 8 P53,
x10 = 1191P; — 245 — 15P; + 19P5 + 9P,
11 = 2416P; + 80P, — 16604,
r19 = 1191P) + 245 — 15P; — 19P5 4+ 9P,
r13 = 120P; + 56 — 24P, + 8P;,
zu=P+1—-P,+ P;— Py.

Now we substitute ¢!, = A" exp(impBh), where i = v/—1, A is amplitude, h
is the step length and S is the mode number. We get

P )
C Xo +iYs’
where
X1 = (a8 + 214) cos(38h) + (x9 + 13) cos(28h) + (x10 + 12) cos(Bh) + xe,
Xy = (7 4+ 21) cos(3Bh) + (z2 + x6) cos(28h) + (x5 + x5) cos(Bh) + x4,
Y1 = (v14 — xs) sin(35h) + (x13 — x9) sin(28h) + (x12 — z10) sin(Bh),
Y2 = (x7 — x1) sin(36h) + (v6 — x2) sin(25h) + (x5 — x3) sin(Sh).
(25)
Hence, we have from (25) and (24) that X; = X5. Setting
p = 2sin(38h) + 112sin(26h) + 490sin(Sh), (26)
v = P3(2sin(38h) + 16sin(28h) — 38sin(Sh)),
we have that
Yi=p+e, Yo=p—o.
To get the stability, we need to prove || < 1, that is,
X{+(p+9) <XP+(p—9) (27)

To this end, it is enough to show that 4pp < 0. If we rewrite (26) by

p = 8sin(Bh)(cos?(Bh) + 28 cos(Bh) + 61),
p = 8P5sin(Sh)(cos(Bh) + 5)(cos(Bh) — 1),

then we obtain
4pp = 256 Py sin?(Bh)(cos?(Bh) + 28 cos(Bh) + 61)(cos(Sh) + 5)(cos(Bh) — 1).

By the positivity of the constants, P; > 0. The functions sin?(8h), cos?(3h)+
28 cos(Bh) + 61, and cos(Sh) + 5 are positive, but cos(Sh) — 1 is negative,

IJNAO, Vol. 12, No. 1, (2022), pp 73-109



88 Ghanadian, Pourgholi, and Tabasi

so 4pp < 0. Hence, we obtain that the seventh order B-spline collocation
method is unconditionally stable.

3 Quintic B-splines collocation method

In this section, we are going to solve the inverse problem (1) by a new mod-
ification of the quintic B-splines collocation method with the over-specified
conditions

U(F;,t) = hl(t)v

28
alr,1) = h), 2
where t € [0,tf] and 0 < k < 1 is a fixed number.

We define the quintic B-spline B;(x) for j = —2(1)N + 2 by the following
relation:

(z —xj-3)° T € [zj-3,75-2),
(z = 2j-3)° = 6(x — ;—2)°, z € [Tj-2,75-1),
(# —2j-3)° = 6(x — xj_02)° + 15(z — 2j-1)°, & € [vj_1,7;),
Bj(x) =h™° S (213 — 2)° = 6(xj42 — 2)° + 15(zj41 — 2)°, @ € [2j,2541),
(zj43 = 2)° = 6(zj42 — 2)°, T € [Tj41,Tj42),
(xj+3 - x)S’ x € [$j+27$j+3)7
0, otherwise.
(29)

We note that the set

Q= {B—Q(gj)’ B_l(l’),Bo(:C), LR BN(‘T)vBN+1(x)7 BN+2('I)}’

forms a basis for an approximate solution that will be defined over the
interval [0,1]. Hence, the set @ = Span() is a subspace of C?[0,1] and @
is N 4 5-dimensional. The values of B; and its derivatives are tabulated in
Table 2. Let U(x,t) € w be the B-spline approximation to the exact solution

u(z,t) in the form
N+2

Ulz,t) = ) ¢;(t)Bj(a), (30)
j=—2
where ¢;(t) are time-dependent parameters determined by the boundary and
collocation conditions.

Substituting the trial function (29) into (30), the nodal values of U, U’,

"

U”,U", and U® are obtained in terms of the element parameters c¢,, by
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Table 2: Values of B;(z) and its derivatives at the nodal points.

’ T ‘ T;_3 ‘ Tj_o | Tj_1 ‘ x; ‘ Tip1 | Tjt2 ‘ Tj43
B;(x) | 0 1 26 | 66 | 26 1 0
B | 0 | 7 | 20 [2[3|0
B [0 [ B B[ E [ B0
BY@ [ 0 | W[ 0 [ [P0
B | 0 | B | R | @ | 5= | o

Un = ¢m—2 + 26¢y,—1 + 66¢,, + 2GCm—‘,-l + Cm+2,

)
Uyln = *(_cm72 —10¢m—1 + lochrl + Cm+2)7

h
"o 20
Um — ﬁ(cm72 —+ 2Cm,]_ — 6Cm + 2C'm+1 + C’H’L+2)7 (31)
U — @( 2 2
m = 33 (—Cm—2 +26m-1 = 26m41 + Cm+2),
120
Uy = S (em—2 = 4Cm_1 +6m — demi1 + Cm2).

3.1 Numerical discretization

To discretize the equation, similar to the previous section, we use (31) in
Uyt = YU + QUggy — bua:;ﬂ:vw — UlUgy — u;EQ + f(xa t)a
and obtain

+1 _ +1 +1 +1
W = 2 4 auld + aul,, — (u) -

— (uz)n—i_1 — (u2)n — bl — b

x x TTTIT TTTIT

+f(xatn+l) + f(xatn)] .

(uttgy)"

|

The nonlinear term is also linearized by rearranging terms as given below:

91Un+1 + QQUZJFI + Ggugjl — 04’[1,;1;;1 + 9511,2;;117 = (32)
Gﬁun + UTLL + 94u:LJ, - 95“21@(, + 97(f($, t’rl-‘rl) + f(ﬂ?, tn))’

where
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ko, 5 . 2 (k 60 [k
h= g =gk, =g (5) 0= (50),

Again, by replacing the approximate solution U with u, and using the
nodal values U and the derivatives of U, we obtain from equation (31) at the
knots in equation (32) the following difference equation in the variable c:

At + Bt + Ot + D + BrCY = H(wi,ty,) + H(wi, tyga),
(33)

where

A" =0, — 0y + 03 + 04 + 05,

B* =260, — 1005 + 203 — 204 — 405,

C* = 6601 — 6603 + 605,

D* = 2607 + 205 + 203 + 204 — 405,

E* =01+ 05+ 03 — 04+ 05,

H(.’IJZ', tn) = 96 (01;2 + 2667;71 + 6601 + 26Ci+1 + Ci+2)

5
+ () (—ci—2 — 10¢;—1 + 10¢i+1 + ciy2)

60
+ 6, <h3> (—Cim2 4+ 2¢i—1 — 2¢i41 + Ciy2)

) (Ci,Q — 462;1 + 661' — 4Ci+1 + Ci+2)

+ 07 f (i, tn),

and
H(xi thyr) = 07 f (x4, tny), 0<i<N.

System (33) contains (N + 1) linear equations with (N -+ 5) unknowns,

T
(0—27 C-1,C0y- - 7CN7CN+17CN+2)

To have a unique solution to the above system, we are required the over-
specified condition (28). Assume that k = x5, 1 < s < N — 1. Equation (6)
holds and moreover

u(xs, t) = hi(t), uz(xs,t) = halt),

where ¢t € [0,T]. If we consider m = s in (31), then we have
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hy(tnir) = cg+21 + 262t + 66T + 26¢ T + )

s+1 s+2
1 1 1 1
ha(tny ):*(TH_ +10?+1_10211_C?I2)7
g1 (tnsr) = 07V+12 + 2603 + 66T+ 26cRE, + iy,
go(tns1) = (C?/Hz + 100%t11 - 1OC?V++11 + Xftlz)

Consequently,
AC = B, (34)

is a system of (N +5) linear equations with (/N +5) unknown functions where

All,s+1] = A[l,s+5] = A[2,s + 1] = A[N +4, N +5] = A[2,5 + 5]
— AN +4,N+1= AN +5 N +5 = AN +5N+1] =1,

AN +5,N +2) = AN +5,N +4] = A[l,s + 2] = A[l, s + 4] = 26,

A[N +5,N +3] = A[l,s + 3] = 66,

AN +4,N +2] = A[2,s + 2| = —A[N +4,N + 4] = —A[2, s + 4] = 10,
Al2,s+3] = AN +4,N +3] =0.

Thus, we can write the matrix A as

0 ... 12666 26 1 0
0...110 0 -101 O
A*B*C*D*E* 0 ... ...
0 A*B*C*D* E* 0

A= ,
0 A* B* C* D* E*
0 ... 1 10 0 =10 1
0 ... 1 26 66 26 1 (N+5)x (N+5)
with
n+1 n+1 n+1 n+1 n+1 n+1
C= ( (_2 )70(—1 )70(() )7"'7an+1)7"'70§\7 ) C§V+1)7C§V+2)) ’

T
B= (BSQ,BEB,B@ >,...7B§">,...,B§v)7B§Vll,B§Vlz)
B™ — by (t B™ — (MY 1 B™ — H(z;,t,) + H(z;,t
29 1(tnt1)s oq 5 2(tnt1), i (i, tn) + H(zi, thg),

h
By, = (5> g2(tns1), BYLy = g1(tns),
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where 0 < 7 < N. We note that A is an ill-conditioned matrix, so we obtain
the solution of system (34) by using the Tikhonov regularization method.

3.2 The initial vector c°

From the initial condition (4) the boundary and over-specified conditions (28)
the initial vector ¢ can be obtained as the following expressions:

u(zxs, tg) = cS o+ 26¢Y_1 + 660 + 26¢,; + 2,

Uy (X5, t0) = ( 0 ,+102 , — 106@_‘_1 + cs+2) = ha(to),

u(zi,to) = ¢y 4 26¢)_; +66¢) + 260, | + 5 = p(x;), 0<i<N,
Uz (N, to) = (CN o + 1061 =10}y + Rria) = g2(to),
u(zy,to) = X_g +26¢%_1 + 66X +26¢% 1 + Nya = g1(to).

This gives an (N + 5) x (N + 5)-system of equations of the form of

=5, (35)
where

All,s+1]=A[l,s+5| = A[2,s +1] = A[N +4,N + 5] = A[2,5s+ 5],
=A[N+4,N+1]=A[N+5N+5] = AN +5 N +1] =1,

AN +5,N +2]=AN+5N+4] =A[l,s +2] = All,s +4] =

A[N 4 5,N +3] = A[l, s + 3] = 66,

AN +4,N+2] = A[2,s+2] = —A[N+4,N +4] = —A[2,s + 4] = 10,
A[2,5+3] = A[N +4,N +3] =0,

Thus, we have

0...12666 26 1 0
0...1100 -10-1 0

1266626 1 0 ... ...
01266626 1 0

0 e 1 26 66 26 1
1 10 0 —-10 1
1 26 66 26 1

o

o

(N45)x (N+5)
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2y ha(to)
4 (£)ha(to)
08 p(z0)
CO=1 e :
o p(rn)
N1 (£)ga(to)
Nya (N+5)x1 91(to) (N+5)x1

Finally the solution of (35) can be obtained by using the Tikhonov regular-
ization method.

3.3 Convergence analysis

Similar to the Convergence of the previous part, first we need to recall the
following lemma.

Lemma 2. The B-splines {B_5, B_1, By, ..., By, Bn+1, Byy2} satisfy the
following inequality:

N+2
> Bj(x)| <186, (0<z<1). (36)
j=-2

Proof. We have from Table 2 at any node z;, that

N+2 N+2
> Bi| < ) |Bi| =120
i=—2 i=—2

Similarly, we have for any point z in each sub-interval [z;_1, x;] that

N+2

> IB;| < 186.

j=—2
O

Theorem 4 ([6, 13]). Suppose that f(z) € C°[0,1] and |f®(z)| < L, for all
x € [0,1]. Assume that

A:{0:$0<$1<"'<$N:1},

is the partition of [0, 1] of step size h. If Sa(x) is the unique spline function
interpolates f(x) at nodes zg,z1,...,2n € A, then there exist a constant \;
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such that we have for all z € [0,1] that

| @) = Sh@)||  <nLas =015
where || - || represents the L*-norm.

By using the ideas of [20] and Theorem 4, there exists W = W, > 0 such
that

"

B-B|| <wW(|U(x)-U)|+|U(z)=U'(2)|+|U (2) = U (2)
|5-5] =w( [+] 4
+ (U (@)~ 0" @)+ ‘U(“) (z) — ﬁ<4>(x)D
< W LA + WLAK® + WL R* + WLAsh® + WL\

Thus we can get
HB—EH < Wih2, (37)
where W7 = WL ()\Oh4 + A Rh2 4+ Xoh? + Ash + )\4) . Since the matrix A is

an ill-conditioned matrix, we have from the Tikhonov regularization solution
that

(0-8)=[arara(n) w| a7 (5-5).

After taking the infinity-norm we find from (37) that

o= <

T -1
[ATA+a (R(z)) RQ} AT

HB - EH < Woh?, (38)
o0
o0

where
We =W H [ATA 4+ a(R?)TR?|1AT H

o0

Now we see that

N+2

Ux) = Ux) = Y (ci — &) Bi(x).

i=—2

Using (36) and (38), we have after taking the L*-norm that

N+2 N+2
[v@ -t@]| = | X @-aB@|| <le-al| 3 B
h < 186Wsh?,

(39)
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Theorem 5. Let u(z,t) € C°[0,1] be the exact solution of (1) such that

< L.

O%u(z,t)
0z

Assume that U(x,t) is the numerical approximation by our methods, then
lu(z) = U(2)]lsc < Ok + 1?).
Proof. We have from Theorem 4 that
lu(z) = U(2)lsc < AoLh®, (40)

Equations (39) and (40) imply that

lu(z) = U@l < ||u@) = 0@) | _+ 0@ -v@)|
< AoLh® + 186W,h? = Th?,

o0

where Y = A\gLh* + 186W, and U (x,t) is the approximate solution by our
present method. Then by Theorem 2 and the above considerations, we have

lu(z) = U(@)lls < p(k +h?),

where p is a finite positive constant independent of k and h. This completes
the proof.
O

3.4 Stability analysis

Similar to the previous section, we use the Von-Neuman stability analysis.
We assume again in equation (1) that f(z,y) = 0. On the other hand, as we
have linearized the nonlinear term wu, by considering u as a constant ki in
the equation (1), then the equation can be rewritten by

(ug + Duggy + K1ty — QUL )z = YU. (41)

If we substitute the approximation (11) into the equation (41) and discretize
it in time, we obtain that
— P T P — Py 4 Pyl
= Piu" +uy — Poul, + Psuly,, — Pyul

rTxrxr TTrITIT"

If g = 7, then we have
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60 20 120
Pl =77, P3 = ﬁTaﬂ P2 = ﬁTkl, P4 = F'Tb (42)

In terms of unknown time parameters c;, the equation can be written from
(31) by

* n+1 * n+1 * n+1 * n+1 * n+1
ATy + B + C e + Dl + Bl

_ * N x N *x N * n+1 * n+1
=F'cl o+ G+ H e + ety +J7° ¢y,

where

A= —-P — 1+ P, — P3+ Py,

B* = —26P, + 10 + 2P, + 2P; — 4py,
C* = —66P, — 6P, + 6P,

D* = —26P; — 10+ 2P, — 2P3 — 4Py,
E*= P — 1+ P+ P+ Py,
F*=P +1—- P+ P;— Py,

G* — 26P; + 10 — 2Py — 2P + 4P,
H* = 66P, + 6P, — 6Py,

I" =26P — 10 — 2P, +2P3 + 4P,
J* =P —1—Py—Ps— P,.

(43)

If we substitute ¢!, = AC™ exp(imBh), where h is step length, A is amplitude,
1 =+/—1, and B is mode number, then we get that

Xy 4N
¢= Xy +1Ys’
where
X1 = (F*+ J")cos(2Bh) + (G* + I*) cos(Bh) + H*,
Xo = (A" 4+ E™) cos(28h) + (B* 4+ D*) cos(Bh) + C*,
Y1 = (J* — F*)sin(28h) + (I* — G*) sin(SBh),
( )

Ys = (E* — A%)sin(26h) + (D* — B*)sin(Bh).
We have from (43) that X, = —X; and

Y1 =sin(28h)(—2 — 2P3) + sin(Bh)(—20 + 4Ps),
Yo = sin(2Bh)(—2 + 2P3) + sin(Bh)(—20 — 4Ps).

To show the stability, we need to prove |¢| < 1, that is,

X24Y2 < XP4Y3 (44)
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We prove that Y2 — Y2 < 0, but we see that
Y2 — Y3 = 256 P3 sin?(Bh)(cos(Bh) — 1)(cos(Bh) + 5).

As all arbitrary constants are positive, then Ps > 0. Moreover, the functions
sin?(Bh) and cos(Bh) + 5 are positive but cos(8h) — 1 is negative, so Y —
Y7 < 0. Hence, we obtain that the quintic B-spline collocation method is
unconditionally stable.

4 Numerical result and illustrations

In this section, we will give some examples to investigate the applicability of
our methods that we described in the previous sections. In general, there are
two error sources for an inverse problem. The first one is the unavoidable bias
deviation, known as deterministic error, and the second one is the variance
caused by the enhancement of error estimation, known as stochastic error.
The global impact of deterministic and stochastic errors is studied in the
mean squared error or the total error as in [3]. Next, by considering the total
error S defined by

N|=

N
Sfl = [ Z fl s+1 (t8+1))2] )

N|=

N
ng = |]V£l Z(fQ(ts+1) f2( é+1)) ] )

s=1

we will compare the exact and the approximate solutions, where f; and f
are exact values, f; and f5 are the estimated values, and the number of
estimated values is denoted by N.

We should remark that there are no previous numerical results related to
the nonlinear inverse problem (1) and (4)—(6) in the literature to compare our
results, and one may use the other numerical methods to study this problem.

Example 1. In our first example, we consider the nonlinear inverse problem
(1) and (4)—(6), where a = 1, b =5, and v = 3 with the initial data

u(z,0) = sin(x),
and the external force
3
f(z,t) = cos(t+z) + 3 sin(t + x) + cos®(t + x) — sin*(t + x).

An exact solutions of this problem is u(z,t) = sin(z 4 t) with
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w(0,t) = f1(t) =sin(t), wu.(0,t) = fo(t) = cos(t).

Table 3: Comparison between exact and numerical solutions of Example 1 for (0.1, 1),
|u(0.1,t) — w*(0.1,t)|, by the Quintic and Septic B-spline methods with N = 30, 50, 100.

N=30 N=50 N=100

t Quintic Septic Quintic Septic Quintic Septic
0.1 4.8e — 04 4.2e — 06 8.7¢ — 04 6.5e¢ — 06 1.4e — 03 8.5e — 06
0.2 7.3e — 04 4.4e — 06 9.0e — 04 4.9e — 06 1.8e — 03 3.7e — 08
0.3 1.0 - 03 1.6e — 06 1.7¢ — 03 1.9¢ — 06 2.3e — 03 2.0e — 06
0.4 1.4e — 03 1.5e — 05 2.2e — 03 6.9e — 06 3.0e — 03 5.5e — 06
0.5 1.7e — 03 1.0e — 05 2.7¢ — 03 1.8¢ — 08 3.5e — 03 5.3e — 08
0.6 1.9e — 03 1.1e — 05 2.9e — 03 3.2e — 06 3.8e — 03 3.3e — 06
0.7 2.3e — 03 1.8e — 05 3.3e — 03 4.1e — 05 4.3e — 03 2.2e — 06
0.8 2.6e — 03 3.0e — 06 3.7e — 03 2.0e — 06 4.7e — 03 3.6e — 06
0.9 2.8¢ — 03 2.4e — 06 3.9e — 03 3.6e — 06 4.9e — 03 1.4e — 07

1 3.0e — 03 1.3e — 06 4.2e — 03 2.0e — 06 5.2e — 03 2.1e — 06
Su | 5.9758¢ — 05 | 1.0042¢ — 06 | 8.7071le — 05 | 1.0093e¢ — 06 | 1.1311e — 04 | 1.0143e — 06

Table 4: Comparison between exact and numerical solutions of Example 1 for

fi(t), |fi(t) — fy(t)|, by employing the Quintic and Septic B-spline methods with
N = 30, 50, 100.

N=30 N=50 N=100

t Quintic Septic Quintic Septic Quintic Septic
0.1 0.9¢ — 04 1.9¢ — 05 1.1e — 04 5.9¢ — 05 1.2e — 04 1.9¢ — 06
0.2 2.4e — 04 2.2e — 05 2.4e — 04 3.5e — 06 2.8¢ — 04 7.3e — 08
0.3 3.9¢ — 04 3.1e — 05 3.4e — 04 8.5e — 08 4.6e — 04 5.0e — 08
0.4 6.4e — 04 3.4e — 05 5.1e — 04 9.4e — 06 6.6e — 04 1.4e — 07
0.5 3.2e — 04 2.8¢ — 05 6.2e — 04 1.3e — 05 4.0e — 04 2.0e — 07
0.6 1.0e — 03 2.7¢ — 05 7.2e — 04 3.6e — 06 4.6e — 04 1.8¢ — 07
0.7 1.2e — 03 2.3¢ — 05 8.7e — 04 4.7¢ — 06 5.2e — 04 4.5¢ — 08
0.8 1.3¢ — 03 2.2e — 05 9.6e — 04 2.4e — 07 5.6e — 04 3.3¢ — 08
0.9 1.4e — 03 1.4e — 05 1.0e — 03 3.7e — 06 6.1e — 04 4.3e — 08

1 1.6e — 03 1.5e — 06 1.1e — 03 3.7e — 06 6.5e — 04 4.6e — 07
Sy | 3.1833e — 05 | 1.1633e — 06 | 2.3106e — 05 | 1.1575¢ — 06 | 1.3381le — 05 | 9.8944e — 07

Tables 3-5 show the total error S for some values of N for each method.
In Figures 1 and 2, we plotted the total error S as a function of N. Also
we took kK = N~1, T = 1, At = 0.001, and the noisy data (input data +
0.001 x rand(1)).
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Table 5: Comparison between exact and numerical solutions of Example 1 for fa(t),
|f2(t) — f5(t)], by the Quintic and Septic B-spline methods with N = 30, 50, 100.

N=30 N=50 N=100

t Quintic Septic Quintic Septic Quintic Septic
0.1 4.9¢ — 03 1.9¢ — 03 3.6e — 04 6.3¢ — 03 1.2e — 02 7.9¢ — 06
0.2 1.2e — 02 2.3e — 03 8.1le — 03 4.9¢ — 03 1.9¢ — 02 5.2e — 04
0.3 1.7¢ — 02 3.5¢ — 03 1.3¢ — 02 3.7e — 03 2.6e — 02 4.2¢ — 04
0.4 2.3¢ — 02 4.1e — 03 2.2¢ — 02 2.5¢ — 03 3.3¢ — 02 1.0e — 04
0.5 2.8¢ — 02 3.7¢ — 03 2.8¢ — 02 2.4e — 03 4.0e — 02 1.5e — 04
0.6 3.4e — 02 4.0e — 03 3.4e — 02 9.1e — 04 4.6e — 02 8.3¢ — 05
0.7 3.9¢ — 02 3.6e — 03 4.1e — 02 1.2¢ — 03 5.2e — 02 4.6e — 04
0.8 4.3¢ — 02 3.9¢ — 03 4.6e — 02 3.7e — 04 5.6e — 02 1.7¢ — 05
0.9 4.7¢ — 02 3.3e¢ — 03 5.1e — 02 3.1le — 04 6.1e — 02 5.1e — 05

1 5.2e — 02 3.5e — 03 5.5e — 02 3.0e — 04 6.5e — 02 2.3e — 05
Sy, | 9.6783e — 04 | 7.7698e — 05 0.0012 8.3921e — 05 0.0013 1.5842¢ — 06

Plot of variation error of u when N=30 Plot of variation error of u when N=50
Figure 1: Plots of variation u(z, t) of Example 1 by using the Quintic B-spline method

when N = 30, 50, 100.

Example 2. In this example, we consider the inverse problem (1) and (4)—
(6), where a = 1, b = 3 and v = 0.5. The initial data is

while

u(x,0) = sech(z),

IJNAO, Vol. 12, No. 1, (2022), pp 73-109



100 Ghanadian, Pourgholi, and Tabasi

Plot of variation error of u when N=30 Plot of variation error of u when N=50

U 1)
U8
5 b b o w3

N3 &

Plot of variation error of u when N=100

///‘1
06 0.8

0.6

Figure 2: Plots of variation u(z,t) of Example 1 by using the septic B-spline method
when N = 30, 50, 100.

Fat) = — 142sinh(t — z)?  sinh(t — x)? — 6sinh(t — z)® + 2sinh(t — z)?
’ cosh(t — x)3 cosh(t — )4
120sinh(t — z)* n 23 n Ssinh(t — x) — 1
cosh(t — x)° cosh(t — x) cosh(t —x)2 ~’

is the external force. An exact solution of this problem is u(z,t) = sech(x —1t)
such that

u(0,t) = f1(t) = sech(—t),

ug(0,1) = falt) = m

Tables 6 and 7 give the numerical results for conditions u(0,t) and u,/(0,t),
respectively. To explain the accuracy of our methods, some illustrations are
presented in Figures 3-6. Table 8 shows the numerical values of u(x,t) at
point x = 0.1. Figures 7 and 8 also present the comparison between the
numerical and exact values of u(x,t). Also we take k = 0.03,T = 1,At =
0.001 and the noisy data (input data + 0.001 x rand(1)).
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Table 7: Comparison between exact and numerical solutions of Example 2 for fa2(t),
| f2(t) — f5 (t)|, by the Quintic and Septic B-spline methods with N = 100.

Quintic B-spline Septic B-spline

0 RO [ EO | EO-BOL| £O [ A0 | 1HO-E6]
0.1 0.099172 | 0.021154 | 7.801727¢ — 02 | 0.099172 | 0.102857 | 3.685425¢ — 03
0.2 0.193493 | 0.118409 | 7.508375e — 02 | 0.193493 | 0.197758 | 4.265252¢ — 03
0.3 0.278678 | 0.208712 | 6.996601e — 02 | 0.278678 | 0.282586 | 3.907888e — 03
0.4 0.351456 | 0.292363 | 5.909310e — 02 | 0.351456 | 0.355666 | 4.210337e — 03
0.5 0.409814 | 0.356937 | 5.287678e — 02 | 0.409814 | 0.413920 | 4.105471e — 03
0.6 0.453029 | 0.414228 | 3.880057¢ — 02 | 0.453029 | 0.457373 | 4.344355e — 03
0.7 0.481503 | 0.454315 | 2.718771e — 02 | 0.481503 | 0.486087 | 4.583750e — 03
0.8 0.496500 | 0.479423 | 1.707765e — 02 | 0.496500 | 0.500676 | 4.175531e — 03
0.9 0.499829 | 0.495907 | 3.922220e — 03 | 0.499829 | 0.500025 | 1.958806e — 04

1 0.493554 | 0.499845 | 6.290468e — 03 | 0.493554 | 0.492724 | 8.303327e — 04
Sy, - - 0.0018 - - 1.3344e — 04

Execution time (second) 40.079962 45.367252
Condition Number of Matrix A 1.4332¢ + 20 4.1816e + 19

Table 6:

Comparison between exact and numerical solutions of Example 2 for f(¢),

|f1(t) — ff(t)], by the Quintic and Septic B-spline methods with N = 100.

Quintic B-spline Septic B-spline

G RO [ A® [ hO-A01 ] A0 | AO | KO -FO)
0.1 0.995021 | 0.997416 | 2.394818e — 03 | 0.995021 | 0.995007 | 1.369526e — 05
0.2 0.980328 | 0.982549 | 2.220868¢ — 03 | 0.980328 | 0.980312 | 1.635728¢ — 05
0.3 0.956628 | 0.958612 | 1.984447¢ — 03 | 0.956628 | 0.956613 | 1.456806e — 05
0.4 0.925007 | 0.926788 | 1.780935¢ — 03 | 0.925007 | 0.924991 | 1.596319¢ — 05
0.5 0.886819 | 0.888307 | 1.488184¢ — 03 | 0.886819 | 0.886804 | 1.534899¢ — 05
0.6 0.843551 | 0.844734 | 1.183566e — 03 | 0.843551 | 0.843534 | 1.641813e — 05
0.7 0.796705 | 0.797546 | 8.406108e — 04 | 0.796705 | 0.796696 | 9.782520e — 06
0.8 0.747700 | 0.748193 | 4.927829¢ — 04 | 0.747700 | 0.747694 | 6.334825¢ — 06
0.9 0.697795 | 0.698057 | 2.627784e — 04 | 0.697795 | 0.697795 | 3.326556e — 08

1 0.648054 | 0.647956 | 9.857496e — 05 | 0.648054 | 0.648057 | 2.488186e — 06
St - - 5.0435¢ — 05 - - 5.0706e — 07

Execution time(second) 40.079962 45.367252
Condition Number of Matrix A 1.4332¢ + 20 4.1816¢ + 19

Figure 3:

01 02 03 04 05 06 07 08 09 1

Comparison between exact and numerical values of (a) w(0,t) and (b)

uz(0,t) of Example 2 by the Quintic B-spline method.
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Figure 4: Comparison between exact and numerical values of (a) u(0,t) and (b) ug(0,t)
of Example 2 by the septic B-spline method.

Plot of variation u

[surface uixty

* Ut

Figure 5: Comparison between exact and numerical values of u(z,t) of Example 2 by
the quintic B-spline method.

Plot of variation u

[ surface uix.t

* U

Figure 6: Comparison between exact and numerical values of u(x,t) of Example 2 by
the septic B-spline method.
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Table 8: Comparison between exact and numerical values of u(0.1,t) of Example 2
by the Quintic and Septic B-spline methods with N = 100.
Quintic B-spline Septic B-spline

t u(0.1,¢) | w*(0.1,¢) | |u(0.1,¢) —u*(0.1,¢)| | w(0.1,¢) | w*(0.1,¢) | |u(0.1,¢) — u*(0.1,¢)]|
0.1 | 1.000000 | 0.996042 3.958350e — 03 1.000000 | 1.000008 8.493153e — 06
0.2 | 0.995021 | 0.991131 3.889610e — 03 0.995021 | 0.994971 4.942389¢ — 05
0.3 | 0.980328 | 0.976786 3.542139¢e — 03 0.980328 | 0.980355 2.729571e — 05
0.4 | 0.956628 | 0.953011 3.616572e — 03 0.956628 | 0.956594 3.413866e — 05
0.5 | 0.925007 | 0.922351 2.656163e — 03 0.925007 | 0.925047 3.991245¢ — 05
0.6 | 0.886819 | 0.884390 2.429210e — 03 0.886819 | 0.886839 1.991189%¢ — 05
0.7 | 0.843551 | 0.841742 1.808390e — 03 0.843551 | 0.843521 2.948822¢ — 05
0.8 | 0.796705 | 0.795713 9.927146e — 04 0.796705 | 0.796733 2.729211e — 05

0.9 | 0.747700 | 0.747000 7.002802e — 04 0.747700 | 0.747675 2.541404e — 05
1 | 0.697795 | 0.697668 1.267156e — 04 0.697795 | 0.697777 1.739320e — 05
Su - - 9.9114e — 05 - - 8.2254e — 07

Figure 7: Plot of variation u(0.1,¢) of Example 2 by the Quintic B-spline method with
N = 100.

Figure 8: Plot of variation u(0.1,t) of Example 2 by the septic B-spline method with
N = 100.

Example 3. In our last example, we solve the inverse problem (4) and (4)—
(6), where a =1, b =2, v = 0.5 and the initial data is given by
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u(z,0) = cos(x),

The force function is

f@J):§E§%iﬁz+gnu_z)_am@_xf+sm@_xf,

The function u(z,t) = cos(z — t), is an exact solution of this problem. Thus
u(0,t) = f1(t) = cos(—t) and u(1,t) = fo(t) = —sin(—t). Tables 9 and 10
give the numerical results for «(0,¢) and w,(0,t), respectively. To explain the
accuracy of our methods, some illustrations are presented in Figures 9-12.
Table 11 shows the numerical values of u(z,t) at point = 0.1. Figures 13
and 14 also present the comparison between the numerical and exact values
of solution u(x,t). Also we take k = 0.03, T =1, At = 0.001, and the noisy
data (input data+0.001 x rand(1)).

Table 9: Comparison between exact and numerical values for fi(t) of Example 3 by
applying the Quintic and Septic B-spline methods with N = 100.

Quintic B-spline Septic B-spline

0 A0 [ RO [ hO-FOl [ A@ | KO | hO- K0
0.1 0.995004 | 0.996818 | 1.813881e — 03 | 0.995004 | 0.994960 | 4.446296e — 05
0.2 0.980067 | 0.981816 | 1.749680e — 03 | 0.980067 | 0.980097 | 3.086339%¢ — 05
0.3 0.955336 | 0.957039 | 1.702169¢ — 03 | 0.955336 | 0.955366 | 2.917672¢ — 05
0.4 0.921061 | 0.922675 | 1.613838¢ — 03 | 0.921061 | 0.921150 | 8.917805¢ — 05
0.5 0.877583 | 0.879143 | 1.560911e — 03 | 0.877583 | 0.877252 | 3.307205¢ — 04
0.6 0.825336 | 0.826760 | 1.424698¢ — 03 | 0.825336 | 0.824996 | 3.394589%¢ — 04
0.7 0.764842 | 0.766191 | 1.349309¢ — 03 | 0.764842 | 0.764432 | 4.104127¢ — 04
0.8 0.696707 | 0.697931 | 1.224282¢ — 03 | 0.696707 | 0.696210 | 4.966064e — 04
0.9 0.621610 | 0.622693 | 1.082930e¢ — 03 | 0.621610 | 0.621069 | 5.406920e — 04

1 0.540302 | 0.541248 | 9.459846e — 04 | 0.540302 | 0.539825 | 4.770495¢ — 04
Sy, - - 4.6373e — 05 - - 3.8840e — 06

in 40.562310 41.030530

Con 1.4332¢ + 20 1.3648¢ + 19

Table 10: Comparison between exact and numerical values for f2(t) of Example 3 by
applying the Quintic and Septic B-spline methods with N = 100.

Quintic B-spline Septic B-spline

t f2(t) OO O NAG) f3@) | @) - f5(1)]
0.1 0.099833 | 0.038846 | 6.098711e — 02 | 0.099833 | 0.103929 | 4.095972¢ — 03
0.2 0.198669 | 0.139510 | 5.915962e — 02 | 0.198669 | 0.194482 | 4.186958e — 03
0.3 0.295520 | 0.238522 | 5.699784e — 02 | 0.295520 | 0.292183 | 3.337169e — 03
0.4 0.389418 | 0.335087 | 5.433175e — 02 | 0.389418 | 0.378289 | 1.112973e — 02
0.5 0.479426 | 0.427911 | 5.151492¢ — 02 | 0.479426 | 0.466016 | 1.340928¢ — 02
0.6 0.564642 | 0.516943 | 4.769963¢ — 02 | 0.564642 | 0.546380 | 1.826272¢ — 02
0.7 0.644218 | 0.599703 | 4.451437¢ — 02 | 0.644218 | 0.692126 | 4.790832¢ — 02
0.8 0.717356 | 0.677664 | 3.969196e — 02 | 0.717356 | 0.774241 | 5.688534e — 02
0.9 0.783327 | 0.748561 | 3.476550e — 02 | 0.783327 | 0.846131 | 6.280393e — 02

1 0.841471 | 0.810553 | 3.091790e — 02 | 0.841471 | 0.902065 | 6.059395e — 02
Sy, - - 0.0016 - - 5.1323¢ — 04

Execution time (second) 40.562310 41.030530
Condition Number of Matrix A 1.4332¢ + 20 1.3648¢ + 19
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Figure 11: Comparison between exact and numerical values of u(z,t) of Example 3
by the Quintic B-spline method.
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Figure 12:
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Comparison between exact and numerical values of u(z,t) of Example 3

Table 11: Comparison between exact and numerical values of u(0.1,t) of Example 3
by the Quintic and Septic B-spline methods with N = 100.

Quintic B-spline Septic B-spline

t | w(0.1,¢) | w*(0.1,¢) | |u(0.1,¢) — u*(0.1,¢)] | w(0.1,¢) | w*(0.1,¢) | |u(0.1,¢) — w*(0.1,¢)]
0.1 | 1.000000 | 0.996544 3.455663e — 03 1.000000 | 0.999902 9.781401e — 05
0.2 | 0.995004 | 0.991605 3.399369e — 03 0.995004 | 0.995019 1.462144e — 05
0.3 | 0.980067 | 0.976735 3.331920e — 03 0.980067 | 0.980016 5.030518e — 05
0.4 | 0.955336 | 0.952079 3.257457e — 03 0.955336 | 0.955342 5.215045e — 06
0.5 | 0.921061 | 0.917956 3.104844e — 03 0.921061 | 0.921182 1.214016e — 04
0.6 | 0.877583 | 0.874601 2.981736e — 03 0.877583 | 0.877510 7.290696e — 05
0.7 | 0.825336 | 0.822554 2.781252e — 03 0.825336 | 0.825410 7.484661e — 05
0.8 | 0.764842 | 0.762264 2.577809¢e — 03 0.764842 | 0.764753 8.910966e — 05
0.9 | 0.696707 | 0.694359 2.347544e — 03 0.696707 | 0.696628 7.884439¢ — 05

1 | 0.621610 | 0.619528 2.082224e — 03 0.621610 | 0.621652 4.249717e — 05
Su - - 9.5839¢ — 05 - - 2.8097e — 06

Figure 13: Plot of variation »(0.1,¢) in Example 3 by the Quintic B-spline method

with N = 100.
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0 01 02 03 04 05 06 07 08 09 1
t

Figure 14: Plot of variation u(0.1,t) in Example 3 by the Septic B-spline method
with N = 100.

5 Conclusion

In this paper, we have successfully employed the septic B-spline and the
quintic B-spline method to estimate unknown boundary conditions in an
inverse problem related to the Ostrovsky—Burgers equation (1) and (4)—(6).
We have discussed the convergence rate of our methods and have shown
the rate of the septic B-spline method is O(k + h?), while O(k + h?) is
the convergence rate for the quintic B-spline method. The stability of both
methods was investigated. By comparing the numerical results, we showed
that the accuracy and stability of the septic B-spline method are more than
the ones for the quintic B-spline method. Since the associated coefficient
matrix in the septic B-spline method and quintic B-spline method are usually
ill-conditioned, we have used the Tikhonov regularization method to obtain
a stable numerical approximation of the solution. The results are collected
by using the MATLAB 7.10(R2016a), tested on a personal computer with
Intel(R) Core(TM)2 Duo-CPU and 4-GB RAM.
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multiple right-hand sides and its
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Abstract

We propose the preconditioned global generalized product-type method
based on the preconditioned global BiCG method to solve nonsymmet-
ric saddle point problems with multiple right-hand sides. We apply an
indefinite preconditioner to enhance the convergence rate of the method.
We also present some theoretical analysis and discuss the convergence of
the PGI-GPBiCG method. Some useful properties of the preconditioned
matrix are established. Moreover, we present the bounds for the residual
norm of the PGI-GPBiCG method according to the residual norm of the
global GMRES method that guarantees convergence. Finally, some nu-
merical examples are presented to show the efficiency of the new method
in comparison with the preconditioned global BICGSTAB method, and a
comparison with another preconditioner is also provided.
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1 Introduction

Many problems in science and engineering applications such as mixed or
mixed-hybrid finite element discretization of partial differential equations in
computational fluid dynamics [13, 18, 31, 32, 41] and constrained optimiza-
tion [29, 42, 43] eventuate in systems with multiple right-hand sides as

o) [v] = |1 0

where A € R™*" is a symmetric positive definite matrix, B € R™"*™ has a
full column rank, X € R"*¢ Y € R™*% F; € R"*% and Fy € R™*%. To
convenience, we denote system (1) as follows:

AX =B, (2)

where X = [XM) ... X®)] and B = bV, ... b()]. Under the assumptions
mentioned above, the coefficient matrix A is nonsingular.

Several efficient iterative methods have been proposed during the recent
decades to solve the saddle point problems, such as the Uzawa method
[11, 12, 45], the Hermitian and skew-Hermitian splitting (HSS) iteration
methods [3, 5, 9, 35, 37], SOR-type schemes [7, 19, 20, 26, 40, 47] and
Krylov subspace methods [1, 2, 10, 21, 33, 34], and so on. In order to im-
prove the efficiency of standard iterative solvers, many preconditioners have
been presented in the literature, for example, block diagonal preconditioners
[28, 38|, constraint preconditioners [6, 25], block triangular preconditioners
[4, 14, 36, 44], parametrized block triangular preconditioners [24], and HSS
preconditioners [5, 9, 22, 30].

In this paper, we study the preconditioned global BiCG (PGI-BiCG)
method [23] and preconditioned global GPBIiCG (PGl-GPBiCG) method [46]
for solving the linear systems with multiple right-hand sides (1). We concen-
trate on the use of the indefinite preconditioner

p= LéT ﬂ . 3)

This choice has been shown to be particularly effective on problems associated
with constrained nonlinear programming [25, 27, 31]. In addition, in [33],
the authors have shown that there is a tight connection between short term
recurrence methods such as BiCG and the indefinite CG method used in [27].
More precisely, they are equivalent for a special choice of auxiliary vector,
with which BiCG simplifies. In this paper, we discuss the convergence of the
PGI-GPBiCG method and present two bounds for the residual norm of the
method, which guarantee convergence.

The outline of the paper is as follows. In Section 2, we mention some
properties of indefinite preconditioner. In Section 3, we review the PGI-
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BiCG method. In Section 4, we describe the PGI-GPBiCG method to solve
the system (1). Section 5 is devoted to the convergence analysis of the global
GMRES method. In Section 6, we study some theoretical properties of the
convergence of the PGI-GPBiCG method. In Section 7, numerical experi-
ments confirm the described theoretical results. In Section 8, we present our
conclusions.

Throughout this paper, we use the following notations. Inner product
for two n x s matrices X and Y is defined as (X,Y)r = tr(X7Y), where
tr(Z) denotes the trace of the square matrix Z. The associated norm is the
Frobenius norm denoted by || - ||r. We will use the notation (-,-)2 for the
usual inner product in R™, and the related norm will be denoted by || - ||2.
For a matrix V' € R™*¢  the block Krylov subspace Kx(A,V) is defined by
Kr(A, V) = span{V, AV, A%V,..., A*¥=1V}. Moreover, Z € K;(A,V) means
that Z = 23;01 sA'V, where & € R, for i =0,...,5 — 1. Finally, 0,, I, and
0;xs will denote the zero, the identity, and zero matrices in R**¢ R**¢ and
RI*s respectively. For brevity, we use the MATLAB-like notation [v;w] to
represent the vector [vTw?]T.

2 Properties of the indefinite preconditioner

In this work, we use the global version of GPBiCG (Gl-GPBiCG)[46] for the
solution of nonsymmetric saddle point problems with multiple right-hand
sides (2). This method without a good preconditioner converges very slowly
when applied to saddle point problems with multiple right-hand sides. In
order to accelerate the convergence, we use the indefinite matrix P (defined
in (3)) as a right preconditioner for the GI-GPBiCG algorithm applied to the
problem (1):

e [l

where

p_[ I-T 1B(B'B)"!
- ’ 01

1 GS
(BTB)—lBT —%(BTB)_l AP - |: :| )
with Il = B(BTB)™'BT, G = A(I —1I) +1I, and S = (A - I)B(BTB)~!.
Once an approximate solution [Xk; Yk] is determined, an approximate solu-
tion to the unpreconditioned problem is recovered as [Xj; Y;] = P71 [f( B f/k].
Choosing the vector [Xo; Yy] = [0; F3] as the starting approximate solution,
the initial residual is given by

R e G N ]
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so that the second block component of Ry is identically zero. Problem (4)
can thus be reformulated as determining an approximation [Xj; Y] to the
solution [X;Y7] of the system

AP™! B—f] = Ry, (5)
so that [f(k,f’k] = [f(o;};o] + [X1;Y2]. In addition, for every [U;0] €

ROM+1)X5 e have

][] ][] o

In [33], the authors proved the following proposition for showing that the
matrix G does have a full set of eigenvectors Z and for giving a bound for
condition number of Z.

Proposition 1. Let us assume that the matrix G = A(/ — II) 4 II has
n — m nonunit eigenvalues \;,i = 1,...,n —m. Let Z3 be an orthonormal
basis of span{IT} and let the columns of Y; € R™*(»~™) be eigenvectors of
(I —I)A(I —II) corresponding to all its nonzero eigenvalues. Then there
exists an eigenvector matrix in the form Z = [Z;, Z5] of A(I — II) + II such
that

[[All2

7)< (1 2 ith < —
W(Z) S W+ with Il < o

: (7)
where A = diag(\;) and v = ZT AYy (A — 1)L

The following proposition shows that the eigenvalues of G = A(I —1II)+1I
belong to a real positive interval when A is a symmetric positive definite
matrix.

Proposition 2. Let 7 be an eigenvalue of G = A(I — II) 4+ II. Then either
7 =1 or 7 is a nonzero eigenvalue of (I —IT)A(I — II).

Proof. The proof is similar to that of Proposition 5 in [31]. O

3 The preconditioned global BiCG method

In this section, we employ the PGL-BiCG method [23] to solve system (4).
Let Xy € R™** be an initial guess with the residual Ry = B — A~' X, and
let Ry be an arbitrary n x s matrix. At step k, the residual Rj generated
by this algorithm is such that, Ry — Rg lies in the right matrix Krylov sub-
space K (A, ARy) and Ry, is F-orthogonal to the left matrix Krylov subspace
’Ck(AT, Ro) = Span{éo, ATR(), ey ATkilRo}.
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For solving (1) by preconditioned Global Biconjugate Gradient (PGl-
BiCQG) algorithm by using the preconditioner P (defined in (3)) and equations

(4) and (5), we choose [Xo; Yp] = [0; F2] as an initial guess. So, Ry = (Rél)).

. 5 _ (I-mREY = ~
Asin [33], weset Rg = P~ Ry = ((BTB)*lBOTRéD)a Py = Ry, Py = Ry, and we

€ . (1)
BT(;)E?giRim) and P, = P~'P, = ((BT(;)??}PIEU)'
Therefore, the iterates Ry, and Py can be computed explicitly from Ry and
P, and the auxiliary “tilde” recurrence can be omitted. Now, by using the
relations (6) and ignoring from the last m rows of the matrices that are
zero matrices, we can summarize the PGI-BiCG algorithm for solving (2) as
follows:

obtain R, = P 'Ry = ((

Algorithm 1: The right PGI-BiCG algorithm for solving (1)

-l

—

i ) R pm
2. Compute Ry’ = F1 — t(A—I)B(BTB)~!F; and set Ry = [ 8 } and Py = P(%Q) =
0
1)
Ry
0
3. for k=0,1,2,... until convergence
(1) (1)

<rM (1-mRMY >
4. Xk = k(n( ) Xey -

<GPV (1-mPV>p
5. Xkt :XkJrakP;il), Yit1 = Omxs
6. RY, =R —aacpr, RZ) =0

(1) (1)

<rY Ja-mrl") >
T pe= R

<rR\" (1-mR">p

(1) _ p) (1) (2) _

8. PkJrl—R,chl+5kP,C , Py =0
9. end ~ _ B B ~
10. Xpt+1 = Xo + Xg+1, Y1 =Yoo+ Yiqa, B
11 Xpy1 = (I = MXpq1 + 2B(BTB) " Wig, Yir1 = (BTB)"'BTXpy1 —

1 T —1vy
<(BYB)" Y1

In practical implementation of Algorithm 1, we can factorize B as B = QR
and use the relation (BTB)~! = R™!R=T. We also note that the cost of
solving with R is very low due to the particular structure and sparsity of the
matrix.

From Algorithm 1, the first block of residuals and first block of matrix
directions can be expressed as follows:

RI(Cl)PGl—BiC’G _ 'Rk(G)R(()l)7 Plgl)PGl—BiCG _ Pk(G)R(()l)7 (8)

where Ry (t), Px(t) € Px, Py is the set of polynomials py(t) of degree k with
scalar coefficients satisfying pi(0) = 1. The polynomials Ry (t) and Pk (t) are
related together with the recurrence formulas as follows:
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'R]H_l(t) =R (t) — aitPy (t), (9)
Prt1(t) = Ry1(t) + BiPr(t). (10)

4 The preconditioned global GPBiCG method

In the PGI-GPBiCG method [46], the matrix residual satisfies
Ry, = Hi (AT P)Ry.(A™' P)Ry, (11)

where Ry is defined as above and Hj is an accelerating scalar polynomial,
which is computed as the following recurrence:

Ho(t) =1, Go(t) = (o,
Hi(t) = Hi—1(t) = 191 (1), (12)
Gr(t) = GHi(t) + mGr-1(t), k=1,2,....

(1)
If the PGI-GPBICG algorithm is written for system (5) with Ry = {Rg ]a

then the relation (11) can be written as

Hyu(G)Ri(G) RS

Rk: 0 )

(13)

and for solving (1.2), the PGI-GPBIiCG algorithm can be summarized as
Algorithm 2.

5 Convergence analysis of the global GMRES method

In this section, we consider the block linear system GY = C, where G € R"*"
and Y,C € R™** and we recall some convergence properties of the global
GMRES method, which is needed in what follows. We consider the case
where the matrix G is diagonalizable. Let G = ZDZ ™!, where D is a diagonal
matrix whose elements are the eigenvalues Ay, ..., A, and Z is the eigenvector
matrix. In [8], the following upper bounds for the Frobenius norm of the kth
residual Ry = C — GY} of the global GMRES method was given. Here
Ry = C' — Y} denotes the residual corresponding to the initial solution Yj.

Theorem 1. [8] Let Py be the set of polynomials of degree less or equal than
k, and let k2(Z) = || Z||2]|Z7!||2- Then we have the following results:

R < Z)|| R i A 14
1Bl < Ra(Z) | Roll_min ( max p(3)]). (14
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Algorithm 2: The right PGI-GPBiCG algorithm
XO 10 Xo 10
1. Set [%} - [F} and [%] _ M
(1)
2. Compute R\") = Fi — 1(A — I)B(BTB)~'F; and set Ry = [Rg } ,
3.8t Pp=R", 7.1 =W_1=P_1 =U_1 =0nxs, B-1=0
4. for k =0,1,2,... until convergence
5. Pp= R,(gl) + Br—1(Pr—1 — Ug—1)
1) 7 (1)
6. ap = B (IR 2r H)R?1)>F
<GPy, (I-THR{V > p
7 Y =Tp_1— RS) —apyWi_1 + arGPy
8. Tp=RY —a,GP,
9 C _ <Y, Vi >p<GTy,Tp>p—<Yy,Tp >rp<GTy,Yp>F
: k <GTy,GTp>p <Yy, Y >F—<Yy,GTp>p<GTy,Yp>F
10 _ <GTy,GTy . >p <Yy, T >p—<Y,,GTp,>p<GTy,Tp>F
: e = <GTk,GTk,>F<Yk,Yk>F—<Yk,GT5>F<GTk,Yk>F
. T3, T
(if k =0, then n, = 0,¢ = 7<<GT;’G7’:;>FF
1. Up =GP+ mn(Th1 — R + Br-1Uk-1)
12. 7z, = CkRjﬂl) + e Zr—1 — o Uy ~
13, Xpy1 = X + ap P + Zg, Yitr1 = Omxs
14. R, =Tp —mYs — GGTi RY) =
15 pp = o <r{") 0-mRP >
©PR T G D 1-mRD >
16. Wi = GTy, + B GPy
17. e~nd ~ ~ ~
18. Xp41 = Xo + XkJEl’ ~ Y1 =Yo + Yiq1, 5
19. Xgy1 = (I = IDXgq1 + %B(BTB)*Y,CH, Y1 = (BTB)"'BT X4y —

L(BTB)"WVjq

where Sp(G) is the set of eigenvalues of matrix G.

Theorem 2. [8] Let the initial residual Ry be decomposed as Ry = Zp,

where 3 is an n x s matrix whose columns are denoted by A1), ..., 30,
Then 1212
Z
1R} < et
61 (Vk+1DVk+1) €1
where
. . 1A -
D =diag{}_|8",....3 18P} and  Vig = :
i=1 i=1 1A, -

The coefficients 511), e

the fi

rst unit vector of R¥+1,

,ﬁr(f) are the components of the vector (), and e; is
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From the fact that the eigenvalues of the matrix G = A(I — II) 4+ II are
positive, the min-max problem in the bound of Theorem 1 can be explicitly
solved. Denoting by Amin and Apax the (positive) extreme eigenvalues of the
matrix G, the following asymptotic bound holds:

N
NS

where k = % stands for the ratio of the extremal (real) eigenvalues of the
matrix G = A(I —II) + II (and so it is not its condition number!)[34].

1Bkl < r2(2)[| Roll ), (15)

6 Convergence behavior of PGI-GPBiCG

In this section, we propose an upper bound for the residual norm of the
PGI-GPBiCG method. First, we derive an upper bound for the Frobe-
nius norm of the kth residual RkP GL=BiCG of the preconditioned global
BiCG method. Using the steps 6 and 8 of Algorithm 1 and defining
R,(glil = [R(()l) Rgl) . R,(:)], where Rl(l), i=0,...,k, are the first block
of the PGI-BiCG residual matrices, we can easily show that

_ P 1 _
GR = BT — —RVE],

with EkT =[0s,...,04,I] € R®*Fs and Ty, = IA/k/A\kflUk, where

I I, —fBol,
-1, I .
-i/k: = _Ia ) Uk = L. ;
I Iy —Br—2l;s
_Is Is Is
Ay = diagagls, ..., ax—11;], and a; and B;, i = 0,1,...,k, are scalars

obtained from the PGI-BiCG algorithm. In addition, T} is an invert-
ible tridiagonal block matrix such that E,?Tk_ B, = ak_11s, where E? =
[Is,...,0s,0,] € R®¥Fs,

By assuming that the matrix R,(clll is of full rank and (R,&gl)Jr =

((R,(cl_gl)TR,gl_gl)fl(R,(ﬁlll)T, as in [39], an upper bound for the norm of the
first block of the residual of PGI-GPBiCG can be stated in the following
theorem.

Theorem 3. Suppose that GR,(CU = R,(Cl)Tk - ﬁR,&l)EkT with Ef T 1By =

ap_1ls, and V = [T1s OksXs](Rl(£1)+~ If the matrix R,(Clll is of full rank,
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then for any polynomial p(t) of degree not exceeding k with p(0) = 1, we
have ) - )
IR e < 1Nkl | P(G)RE |1, (16)

where Ny = I, — (R — ROFTYW with BT = [I,, I, ..., I,] € R®xks,

Proof. The proof is similar to that of Theorem 1 in [39]. O

Now, we attempt to obtain an upper bound for the residual norm of
the PGI-GPBiCG method. As in [39], we define the parameters (; 11 = (j,
fj+1 = 15, and matrices

) 1 )
Hip = Hiy(G RSPS90 Giyn = —Gi(G)RITO79%, j =0, k.
J

Using the relations (12), the iterates H; and G, can be computed by the
recurrence formulas:

H, = R](Cl)PGl—BiCG, Gy = R’(cl)PGl—BiCG7
Hj1 = Hj - ;GGj, (17)

GJ+1:H]+1+MEJGJ7 ]:172a7k
G+

By assuming that éj #0,7=1,...,k+ 1, we have
Hj1,Gj11 €Ki (G, R,&DPGZ*B"CG). Moreover, we obtain

Hyyr = RI({:l)PGl—GPBiCG. (18)

Under the assumption that all the generated coefficients (; are not zero and

the grade u of R,(gl)PG"BiCG with respect to G is not less than k&, the recurrence

formulas (17) determine the matrices
Hy=[Hi,Hp,....,Hy] and Gy =[G1,Ga ..., Gyl

whose matrix columns H; and Gj, j = 1,...,k, are linear independent.

As in [39], by defining vj41 = Ejﬁj+1§j_+l1v for j =1,2,...,k, the relations
(17) can be written as follows:

GGy = LA,  — (O HnEY, Hy = GO, (19)

where Ay, = diag[(i 15, . .., (1), Eg = [04,...,04, ;] € R¥*Fs,
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Is _7215
I
Ek = fjk, and Uk = . (20)
I
Combining two equations in (19), we get
GHy = HpSk — ¢ "Hia EY (21)

with Sy = Ekl_\lzlﬁk and EggglEl = Ekls, where E_'IT = [Is,0s,...,04] €
Rsxks_

By assuming that the matrix Hyyq is of full rank and that H,' , =
(HiL, | Hyy1)™' HE,, similar to Theorem 3, we can present the following
theorem for the PGI-GPBiCG method.

Theorem 4. Let Gf{k = H.,S, — f,;lHktlEg with E{S;lEl = (1,, and
let V = [I1s OkSXS]H]j+1- If the matrix Hy.q is of full rank, then for any
polynomial p(t) of degree not exceeding k with p(0) = 1, we have

|REPOorP g < | Mille || @RS e, (22)
where Mk = In - (Hk - Hk+1FkT)V with FT = [15,157 e 71—5} S RSXkS.
Proof. The proof is similar to that of Theorem 1 in [39]. O

Now, based on the above observations, we state the following theorem for
bounding the residual norm of the PGI-GPBiCG method.

(1)
R8 } and
assuming that G = A(I — II) + II is diagonalizable, the right preconditioned
global GPBiCG residual satisfies

Theorem 5. With the notation of Theorems 3 and 4 for Ry = [

. - N
|RP G GPBICE 5 < (Hz(Z))QHNkHF||Mk||F||ROHF(\/ET)%, (23)

where k = % stands for the ratio of the extremal (real) eigenvalues of

min

matrix G = A(I —II) + IL.
In addition, with the notation of Theorem 2 and Rél) = [Z, we have

_ i _ _ 7 k—1
IRECPPC 1 < iy (2)] N | 21 (G
\/(61 (Vi1 DViey1) " ter)
24

where D and Vi1 are defined in Theorem 2.
So, the convergence is guaranteed.
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Proof. Since the inequality (22) holds for any polynomial p(t) of degree not
exceeding k with p(0) = 1, the use of the residual polynomial of the global
GMRES (p§'~“MEES(G)) method in (22) implies that

”RkPGl—GPBz'CG”F < HMk”F I kal—GJW(Ij;ES(G)R](CI)PGZ—BiCG Ir
\ 1 —Bi —1
< ko (2)|| Ml || R0 g (VEDE,

The second inequality follows from (15). Now, from the fact that (16) also
holds for any polynomial p(t) of degree not exceeding k with p(0) = 1, we
get

1 — i \7 | ] — 1 K—
|RVPE-072100 | o < koo (Z) || Nel| o | Mil| || 98 CMBES(G)RED || (LEZL)E.

VE+1L
(25)
This together with the inequality (15) implies that
1 _ i T v 1 K—
IR 7O o < (5o (2)) | Nill e | M | REV [0 (V212 (26)

Since R,(f) = 0, so we have the inequality (23).
Finally, due to Theorem 2, the inequality (25) yields the inequality given
in (24). O

7 Numerical results

In this section, we illustrate the efficiency of the PGI-GPBiCG method for
solving system (1). All the numerical experiments were performed in MAT-
LAB R2017b with PC-Intel(R) Core(TM) i7, CPU 3.60 GHz, 16.00 GB of
RAM. In all the examples, the starting guess was taken to be zero. The
stopping criterion 2]

Ryl F 9

<
[Rollr = "

was used.

Example 1. In this example, a set of 6 problems was taken from the Univer-
sity of Florida Sparse Matrix Collection[17] as the matrix A. These matrices
with their generic properties are given in Table 1. Also, we consider € = 1,
B = rand(n,m), F; = rand(n,s), and F» = rand(m,s), where the func-
tion rand(l, k) creates an [ x k random matrix with coefficients uniformly
distributed in [0, 1].

We compare the Frobenius norm of the residuals (RES), the number of
iterations (Iter), and the CPU time in seconds (CPU) required for conver-
gence of the PGI-GPBiCG and PGI-BiCGSTAB methods for s = 5,10, 20.
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Matrix Property

order nnz spd
1] gr_30_30 | 900 7744 yes
2 | nos3 960 15844 yes
3| 1138_bus | 1138 4054 yes
4 | besstmll | 1473 1473 yes
5 | Dubcoval | 16129 253009 yes
6 | bodyy4 17546 121550 yes

Table 1: Test problems information

The results obtained by these algorithms are presented in Table 2. As can
be seen, the methods are similar in terms of the Frobenius norm of residu-
als (|| Rk ||r), the number of iterations of the PGI-GPBiCG method is less
than that of the PGI-BiCGSTAB method and the CPU time required for
convergence in the PGI-GPBiCG method is similar or lower than that in the
PGI-BiCGSTAB method except, for examples, nos3 with s = 10, 20.

PGI-BiCGSTAB PGI-GPBiCG
Matrix \ s 5 10 20 5 10 20
Tter 47 49 49 38 38 38
gr_30_30 | CPU 0.02 0.04 0.07 0.02 0.03 0.06
RES  1.1082e-07 3.4408e-07  6.3886e-07 | 2.6191e-07 4.2295e-07  6.1987e-07
Iter 192 183 193 167 180 172
nos3 CPU 0.16 0.17 0.23 0.16 0.24 0.30
RES  2.7939e-07 7.3530e-07  8.0708e-07 | 3.9410e-07 7.6350e-07  1.0669e-06
Iter 8364 4011 5393 2793 2677 2543
1138 _bus | CPU 9.61 6.02 10.72 4.23 4.84 6.33
RES  4.8730e-06 6.4503e-06  9.1015e-06 | 3.2011e-06 5.1722e-06  1.0123e-05
Iter 335 381 441 216 335 250
besstm11 CPU 0.98 1.20 1.72 0.59 1.05 1.11
RES  4.0741e-07 2.0770e-07  4.6741e-07 | 4.0252e-07 5.4683e-07  2.0180e-07
Iter 105 99 99 85 85 86
Dubcoval | CPU  30.48 35.21 40.87 24.62 31.08 37.33
RES  1.2814e-06 2.1262e-06  3.1051e-06 | 1.5025e-06 2.1308e-06  3.2268e-06
Iter 182 194 170 165 166 165
bodyy4 CPU 68.18 80.66 80.75 62.54 69.50 79.63
RES  1.5969¢-06 2.1782e-06  3.2651e-06 | 1.6013e-06 2.3639¢-06  3.1067¢-06

Table 2: Numerical results for Example 1 with s = 5, 10, 20

Example 2. In this example, we consider the Stokes equation [16, 15] as

—vAu+vyp=/f inQ
v-u=g, inQ
u=0, onJdN

/Qp(x)dx

:0’

(27)
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where Q = (0,1) x (0,1) C R2, 99 is the boundary of Q, v is the viscosity
scalar, and u and p denote the velocity and the pressure, respectively. By
discretizing (27), we obtain the system of linear equations as

A B||U| _ | I
BT o||P| ™ |-F|’
in which

_[IeT+Tw®I 0
- 0 IQT+T®I

I®F

A Fel

] €R2q2><2q2, B— [ } eRququ,

where T and F' are tridiagonal matrices given by

1
T= % -tridiag(—1,2,—1) e R?™* F = 7 - tridiag(—1,1,0) € R9*9,
and ® denotes the Kronecker product. Also, h = —— is the discretization

q+1
mesh size. We set n = 2¢® and m = ¢2. Hence, the total number of variables

is n +m = 3¢2. We choose the right-hand side such that the exact solution
of saddle point problem is a matrix of ones. For this example, we test three
different v’s, that is, v = 0.01,0.1,1 and ¢ = 16, 32.

In Table 3, we list the Frobenius norm of the residuals (RES), the number
of iterations (Iter), and the CPU time in seconds (CPU) required for the
convergence of the PGI-GPBiCG and PGI-BiCGSTAB methods with v =
1,0.1,0.01, ¢ = 16,32, and s = 5. As expected, the number of iterations of
PGI-GPBICG is less than that of PGI-BiCGSTAB. The CPU time obtained
for PGI-GPBIiCG is smaller than the one for PGI-BiCGSTAB except for
v =0.01 and ¢ = 16.

PGI-BiCGSTAB PGI-GPBICG
v\gq 16 32 16 32
Iter 38 74 23 47
0.01 CPU 0.03 2.16 0.03 1.97
RES  1.7694e-06 6.4937e-06 | 2.3360e-06 6.6436e-06
Tter 70 222 44 80
0.1 CPU 0.04 3.10 0.03 2.20
RES  9.3235e-07 1.8710e-05 | 4.2220e-06 2.3113e-05
Iter 83 828 37 82
1 CPU 0.05 6.70 0.04 2.21
RES 5.5359e-05 2.7881e-04 | 3.5071e-05 2.3870e-04

Table 3: Numerical results for Example 2 with v = 0.01,0.1, 1

In Figure 1, we display the convergence history of the PGI-GPBiCG and
PGI-BiCGSTAB algorithms for Stokes problem with s = 5, ¢ = 16,32, and
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v =20

.01,0.1,1, respectively.

Taherian and Toutounian

In these figures, the horizontal axis is the

number of iterations (iters) and the vertical axis is the logarithm of the
Frobenius norm of residuals (logyq || Rx ||#). The results show that whatever
v becomes lower, the methods are smoother. Moreover, the PGI-GPBiCG
method is more effective and smoother than the PGI-BiCGSTAB method.
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Figure 1: Convergence history of the PGI-GPBiCG algorithm for Stokes problem with
s = 5 and different values of v and gq.

Finally, we compare the numerical results obtained by the GI-GPBiCG
method with the preconditioner (3) and the preconditioner given in [1],
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A B
Pe,a,Q - |:EBT aQ:|
with @ = I. For ¢ = 16,32,64, v = 1, « = 0.05,0.1,0.5,1,10, and s = 5
the numerical results are given in Table 4. As expected, the preconditioner

discussed in this paper needs less CPU time than the preconditioner given in
[1] except for ¢ = 64 and o = 0.5, 1, 10.

PGI-GPBiCG PGI-GPBiCG
(pre. in [1]) (pre. (3))
q\ o 0.05 0.1 0.5 1 10
Tter 196 88 25 22 35 37
16 CPU | 0.66 0.35 0.11 0.10 0.14 0.04
RES | 2.7200e-04 6.6880e-05  4.2144e-05 7.7757e-05 6.2674e-05 | 3.5071e-05
Tter 276 109 38 35 53 82
32 CPU | 17.10 6.87 2.50 2.35 3.53 2.21
RES | 0.0013 6.1728e-04 1.5556e-4  2.5773e-04 1.3334e-04 | 2.3870e-04
Iter 318 162 56 56 91 201
64 CPU | 315.67 162.91 60.20 60.15 94.10 128.57
RES | 0.0060 0.0017 0.0021 0.0014 2.5978e-04 | 0.0015

Table 4: Numerical results for Example 2 with o = 0.05,0.1,0.5,1, 10

8 Conclusion

In this paper, we applied the GI-GPBiCG method to solve the nonsymmetric
saddle point problems with multiple right-hand sides. By using the indefinite
preconditioner (3), we accelerated the convergence rate of the method. Also,
we studied some theoretical properties of the PGI-GPBiCG method and pre-
sented two bounds for the residual norm of the method, which guarantee the
convergence. As expected, the experimental results showed that the number
of iterations (Iter) of the PGl-GPBiCG method is less than that of the PGI-
BiCGSTAB method. The CPU time (CPU) of the PGl-GPBiCG method
is sometimes more than that of the PGI-BiCGSTAB method because of the
existence of parameters ¢; and 7;. In addition, the PGI-GPBiCG method is
more effective and smoother than the PGI-BiICGSTAB method.
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Multiple interpolation with the
fast-growing knots in the class of entire
functions and its application

I. Sheparovych

Abstract

The conditions for the sequence of complex numbers (b, ;) are obtained,
such that the interpolation problem g(kfl)()\n) =bpk, k€ 1ls,neN,
where |A\p/Ag11] < A < 1, has a unique solution in some classes of entire
functions g for which My(r) < c1exp((s —1)N(r) + N(p1r)), where N(r)
is the counting function of the sequence (A\,), p1 € (A;1), and ¢1 > 0.
Moreover, these results have been applied to the description of the solution
of the differential equation f(*)+Ag(z) f = 0 for which (\y) is zero-sequence
and the coefficient Ag is an entire function from the mentioned class.

AMS subject classifications (2020): 30D15, 30E05.

Keywords: Interpolation problem; Entire function; Solution of differential
equation.

1 Introduction

Let (b, ) be an arbitrary sequence of complex numbers and let (A;) be a
sequence of distinct complex numbers without finite limit points. Set N(r) =

T
Ik @dt, where n(r) is equal to the number of points of the sequence (\g)
0

in the disk |z| < . Note that N(r) = > log mp]- Let g(z) be an entire
[Ak|<r
function, and let My(r) = max {|g(2)| : |2| = r}.
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Hel'fond [11] and Kaz'min [14] considered an interpolation problem
g(A\x) = bi, k € N, with interpolation knots in A\, = ¢*~! and |¢| > 1.
From their results, the next theorem follows.

Theorem A (Kaz'min). Let A\, = ¢*~1,|q| > 1. Then for every sequence
(b) such that

hm \q| |bk\ Uk <pl, e (A1),

the interpolation problem g(\;) = by has a unique solution in the class of
entire functions g, that satisfy the condition

In?pyr  Inr
= 2lnlq —&-7—&-02

In My(r) <

for each p; > 71 and some ¢z > 0 (here and farther ¢; are positive constants).

The aim of this paper is to consider the interpolation problem
g VN =brn, ke{l,...,s},neN, (1)
where s € N and the sequence (\,,) satisfies the condition
An/Ant1] <A, neN, (2)

for some A € (0;1). It should be noted that in the case when s = 2, the
problem was solved in [21] and the next assertion was proved.

Theorem B. Let (\;) be a sequence of complex numbers satisfying condition
(2). Then for every sequences (b, 1) and (by,,2) such that for some ¢ € (A; 1),

| < crexp (2N (q|Ak])) s [Akl|br2| < caexp (N (JAk]) + N (g|Ak])), k €N,

the interpolation problem g(Ax) = bi.1,9'(Ak) = b2,k € R has a unique
solution in the class of entire functions g that satisfy the condition

My(r) < czexp (N(r) + N(pr))

for each p; € (¢;1). The interpolation function has the form

i( L'Obes L2(z) | bea L(2) | by L’(2) )

Py L3 >\k z— A LIQ()\k) z— A L/Q()\k) (Z — /\k)2

where L(z) = ﬁ (1 - /\i)

i=1 !

In this article, this result is generalized. We prove the following theorem.
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Theorem 1. Let (Ag) be a sequence of nonzero numbers satisfying condition
(2) for some A € (0;1), then for every sequences (by,), k € 1,5, n € N,
such that

bkl < exklAn] ™" exp (kN (1An]) + (s = F)N (gl Aal) . (3)
where ¢ € (A;1) and ¢; > 0, the interpolation problem (1) has an unique
solution in the class of entire functions g, such that

My(r) < czexp((s = 1)N(r) + N(pir)) (4)
for each p; € (¢;1) and some cg > 0.

To prove this, we construct the function g by the known methods used in
[5, 15, 16, 21]. The function has the form

oo S

Z Z _ kzzc bnﬂ’ys,sfkfi()‘n)v (5>

o o\ (@)
where L(z) = [[ (1 —2z/A) and v, (2) = ((ZL_s?Z)) ) :
k=1

2 Preliminaries

We need some lemmas.

Lemma 1. [21] Let (Ax) be a sequence of distinct complex nonzero numbers,
satisfying condition (2) for some A € (0;1). Then there exists a constant
¢ > 1 such that n(par) < n(r) + ¢ for each py > 1 with poA < 1, and for

every p1,0 < p1 < pa, the inequality

N(par) < N(pi7) + clog % +n(r) log % (6)
1 1

is fulfilled.

Lemma 2. If ()\k) is a sequence of distinct complex nonzero numbers such

that the series Z 1/ |Ak| is convergent and L(z) = H (1= z/Ak), then for
k=1

[ > 2, it holds that

LO( I & KLU0 (=1 — )
) 1-1 Z Z L/()\i)k) ()(\k_))fn)l—jj)—i-l (7)
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o)

Proof. In [2, 13], there is the relation L"Qx) _ o

evs) (it was

1
Ak—An’
n=1,n#k

justified in [21]). Now we argue similarly. The next relationships

=1 . L(2) 1 .
_ 1@ 7 i H\<) S 17@) _ i—1
50 = 30 GEO00G - W' A = 3 G -
L(z) (=) > 1 , o
— L(z) _ i—s—1
i=s+1
L) \* _¢ i(s— L@ —stj=1
A ZZ(—U (s = NLY(2)(z = An) ;
j=0
are true. So, by differentiating | — 1 times the equality L'(z) = ZL_(f\)k +
ZL_(f\) , we obtain
n=1,n#k '
_ 0o (1-1)
L(z) \'™ L(2)
L® Y et <)
(2) <z—>\k) + Z zZ—An
n=1,n#k
i : LOO)(z = M)
i(i —1)!
0o 1 -1
+ > 5y > (11— = DLW (2)(z = An)
n=1n#k ( n) j=0
—fL(l)(/\k) + O(Z - )\k)
0o 1 -1
i (4)
+ Y o (- - D) - A

Furthermore, for z — A, the next equality

(=1L Z Z l —5)! LUTY ()
I )\k n=1n#k j= 2 )‘k —An) I L ()
holds, which completes the proof of Lemma 2. O
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Lemma 3. If a sequence ()\;) satisfies condition (2) for some A € (0;1),
then the next inequality is true

L@ (\) ( k )J—l
= VR <) [ — ., jeN\{1}.
Dol () - demm
Proof. From (7), we can obtain
) o
LU () = 1
/ <ci)| > ] » o iz2 8
’ L' (M) v nTmre 1M = Anl )

Indeed, for j = 2, we have

L" (\x) > 1 = 1
<2 g <2 E —_—
’ - Ak - >\n - |)\k - A |
n=1,n#k =

L' (Ax)

Let us use the induction to obtain (8). Assume that (8) is true for j < [ and
prove it for j =1+ 1:

Syt BT ) (1 gt

2 L (kk) (Ak - >\77,)l7j+2

L+ 1 oo
G PR S
L () L Mt

n

#k j=

+1
IS <<1>’L”“’“) LYy BT 00 @iy

n=T,nk L'Ak) e —=2n) 1= L) O — An)lit2
1+1 | LD ()

<
T | LOw)

1

n=1,n#k A = Anl
l+1 LYY () 1
(I+1-3)! Ny =12
> D00 |, s Tor a7

< c(l) v
n:;;;ék 1Ak = An]
1

j—2
#3010t - (Z Ak_ML) DY v Wi

n#k

oo 1 Yy 1 !
AW DI vy w D LR R D IS v wi I

n=1,n#k j=2 n#k

Thus, using a simple mathematical calculation, we have (c3 := ¢(j))
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)



136 Sheparovych

) j—1
LU (\g) 19 1 > 1
e Ll ) P
o] < D woW P DR Pw I wiw)
k—1 [ i—1
C3 1 |)\k‘
< — — + N1 ARy
Al (Z -4 ; [An(1 — AnE)
9] J-1 j—1
C3 k -1 —k < ]{I )]
< - —FQ t A" <cy )
el (1 oA n:zk;d ) Al
where ¢4 := c4(j, A). O

Lemma 4. If a sequence (\) satisfies condition (2), then for v, ;(z) =

N
((Zj;)(‘:)) ) ! ,j€0,s—1, where L(z) = H (1 — —) the inequalities

n=1

[7s.0(An)| < es[An]” exp(—=sNA(|An]) + cs), 9)
Vs (An)| < cas(s+1) ... (s+1—1)|A|* Inl exp(—sN(|A\n]) +¢s)  (10)
are fulfilled.

Proof. First, we prove (9). By the known equality (see, for example, [20])
log |\t L' (Ak)| = N(|Ak]) + O(1), k € N, we have

‘)\;s'y&o(/\n)’ = =exp(—=sN(A,) + O(s)), meN.

L
AnL!(An)I”

Furthermore, let us prove (10). Since L(z) = Z % D(An)(z — Ap)? and

L'(z) = ; LLO(N,)(z — X)L, we have
L(z) = (z - Z (z =),
1=2 !

(L(=) = (2 = A (2) " = —i D) G DED i)y, (- At

4!

i=l

Then
et = (E520 Y = s(ZL‘S ff(); (1) - (= ML)
=Sl ( L) + 51" )z = dn) )
=- 87(2;3!1)( (0 On) + 06 = An), 2
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o 0 s 2w
Vs,1(An) = 2!(L,(>\n))8+17 21 (L' (Mn))® L/()\n).

_ Z—)\n s N_ Z—)\n S+looi—1 (,L) i— '
Te2(2) = (( L(z) ) ) o (s( L(z) ) ;TL An)(z = An) 2)

_ 5+ DE= AT (Z ’Z;!lL(w(An)(z - /\n)ig>

[s+2 (Z) P

Z—= )T SA (i —1)(i — ; -
- Lsi\l()Z) > ( 1)Zu( 2)L(”(>\n)(z - )%
i=3 ’

s(s+1) " 2 2L (An)
(202 (L (An))* T2 (L") - 3L(L (An))* T

B s (s+1) [L"Ow)\2 20" (An)
T 20w\ 2 (L/(An)) C 3L )

Continuing the process, we can obtain (by mathematical induction) a general formula,
for 1> 1,

’75,2(>\n) =

(L")
2L (L' ()"
(L//(An))l72 L///(}\n)
(21)231 (L' (Ap)) S0

V(M) =(=1)'s(s + 1)(s+2) ... (s +1—1)

+ (—1)l710125(5+ D(s+2)...(s+1—-2)

s LUtD(),)
(T4 1) (L))

It is not difficult to show that (by Lemma 3)
s(s4+1)...(s+1—1)nt

AL (An)]®
<css(s+1)...(s+1—1)|An]*"Int exp(—sN(|An]) + cs).

[vs,0(An)| <ca

3 Proof of Theorem 1

Proof of Theorem 1. First, we will prove the uniqueness. Assume to the con-
trary that for some sequences (b, ;) with the properties (3) in the class (4),
there exist two different entire functions g = f1; and g = f5 that solve problem
(1). Then the function f = fo — f; has zeros of order my > s at all points
A and satisfies the condition (2) for some p; < 1. This implies from the
Jensen inequality In My (r) > sN(r) + O(1) that N(r) < N(p17) + co. This
is a contradiction, because N(r) — N(p1r) = +oo, if p; < 1 and r — +o0.
Thus uniqueness is proved.
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Now, we will prove that the function g of form (5) satisfies condition (4).
Since (see [20, 18, 19]) for every n € N, r € [0; +00), and € > 0,

max{‘ZL_(Z)?n | < r} < C(E)W’ (11)

and
)\nn )\n n—1 - )\nn
exp (VO) = 42 ey (V (glAnly) = WAD" _ ns 7
T Il T T Il
k=1 k=1

k=1
q € (A;1), applying Lemmas 2, 3, and 4 and conditions (3), (9), and (10)
we obtain (1 <k<s0<i<s—k)

|CL_jbniVs,s—k—i(An)| < cailCl_ys(s+1) ... (s+s—k—i— 1)\, [fn*F7
xexp (cs — (s = )N (|An]) + (s = )N (gl Anl))
(s —k)!(2s—k—i—1)! k_s—k—i_(s—i)(n—1)
< : ‘ .
SO o= T

Thus, by (11) and the equality In M (r) = N(r)+O(1),r € [0; +00), (see, for
example, [21]), for each k € 1, s and some s € N, one has (with ps := (1+¢))

Ik,n -
i )RR
S |L (Z)| m Zos_k|bn7i7878—k—i()\n)‘
n/li=o
Anlq™ k s —k)!
< caexp ((s — k)NA(r) + kNx(p2r) + cs) <7"—|— ||)\n> ES _ 15!
s—k ;
Cetis ms—k—i(2s —k —1)!
x> a " (ng") G-k
=0

Furthermore, suppose that |A,| < r < |Apm41],that |z| < r, and that
p1 = p2q. Then m = n(r) and

Mala™ \* _ (ald™\ _ (ala®™\* o ek ik (2
<r+An| <(575) =) s@armi-ar ()

So, proceeding from Lemma 1,
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exp ((s — k)Nx(r) + ENx(p2r) + cs) (%)k

< exp ((5 — E)Nx(r) + kNx(p17) + km ln% + cs) A™E (L)

< exp ((s — k)Nx(r) + ENa(pir) + cs) (%)W*")k

nk

for m > n. Hence, if m > n, then

(m—n)k s — k)
Ty <caexp((s — k)NA(r) + kNx(p17) + cs) <§) Es — ]8:
s—k .
« 37 i gry i 28 k=)
;q g™y ™

If m < n, then

N
exp ((s — k)Na(r) + kN (par) + cs) (m)qn‘)
< exp ((s — kE)Nx(r) + ENx(p17) + km ln% + cs) g
=exp ((s — k)Nx(r) + kENx(p17) + cs) g*»=™)

and
I < csexp((s — k)NA( )+ kNx(pir) + cs)

n—m) (s—k)! —s+1i s—k—i (s+s—k—1)!
k( )(a 1)'Zq +(m]) - w

Therefore, since ng”~! <1 for n > ny and

m A (m—n)k 1 [ k
Z (> < RS ! ) Z g"rm < S g
q 1-(A)g)" —a—A 1—¢q

n=m-+1

S

25%T'(s — 1)

1 s k(stk*Z)' -
(s—l)!; (s—k—i)! ~ (s+10(2s—1) (s),

k=1
we have
S

>3

—k |bn,i’)/s,s—k:—i(An)|

z)| <
n=1 k=1
m s I

=2 i+ > Z
n=1k :1 n=m+1 k= 1
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| €XP ((s —k)N(r)+ kN(p1r) + cs)

moANRE L (@s— ki)
x( (q) Z%q U Py ST

n=1
0o s—k .
n—m —5+1 n\s—k—i (25 — k- 7’)'
LD DU T e w1
n=m-+1 1=0 :

<e(s,A)exp ((s —1)N(r) + N(p17)) .

O

Remark: If (\;) satisfies (2), then class (4) can be defined by the con-
dition
My (r) < caexp (sN(p3r)) (12)

for every ps € (¢/p1;1).
This statement follows from a similar one in [21, Remark 3].

4 One application to the differential equations

Multiple interpolation can be applied to the problem of oscillation of linear
differential equations of higher order, in particular, of equations of the form

PO+ ALY 4 M) f + Ao(2)f =0,

where A;(z)(i € 0,5 — I; s € N\{1}) are analytic functions. Many papers are
devoted to this one and adjoining problems. See, for example, [3, 17, 7, 12,
9, 8].

Let us consider the equation

)+ Ag(2)f = 0. (13)

Problem. Let (A\;) be a given sequence of distinct complex numbers
having no finite limit points and satisfying (2). Does there exist an entire
function Ap(z) such that the differential equation (13) possesses a solution f
with the zero-sequence (A;)? How does M(r) increase?

Note, that in [21] that problem was considered for the case s = 2. The
following statements were proved.

Corollary 1. Let (A\x) be a sequence of complex numbers satisfies a condition
(2) for some A < 1. Then there exists an entire function Ag(z) such that
"+ Ao(2)f = 0 possesses a solution f, an entire function with the zero-
sequence (), and
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In My (r) < N(r) + czexp (2N (p3r))
for each p3 € (p1;1).

Corollary 2. If (\;) satisfies (2) for some A < 1, then there exists an entire
function Ag(z) such that f” + Ag(z)f = 0 possesses a solution f with the
zero-sequence (\;) and

|Ao(2)| < caexp (AN (Ry7))
for each Ry € (p1;1) and all r > 0.

Following [2], we can set the solution of (13) in the form f(2) = L(2)e®*),

where L is an entire function with the simple zeros at points A, (for example,
o0

L(z) = ] 1—2/A\,)), w is some entire functions from the class (4) (or

n=1
(12)). Tt is not difficult to see (for the case s = 2, it was proved in [21, 9])
that f = Le" is a solution of (13) with zero sequence (\,), if w is a solution
of the multiple interpolation problem

w(k+1)(/\n) :bn,kv k € {O?""S_Q}’HEN’

where
L//(}\n)
b,n = ! n) = ———F7~
0 =w'(An) 2L ()
L///()\n) L//(/\n) 2
o _
o= ) = =5 E 00 <2L/<An> /
bn,k :w(k+1) (>‘n) (14)
1 k—2
- - (k+2) J (3+2) 7 (k—3)
oo, P +;C’“‘2w B
k—1
+3 0 (QL(kaj)w(jH) T L(k*j)(wlz)(j)) (\n)
=0

This problem leads to (1) if we put g(z) = w’(z). From (14), applying
Lemmas 2 and 3, we have the next inequality

n k+1
=al\m

for every k € 0,s—1 and n € N. Thus, b,x, £k € 0,s— 1, satisfy the
conditions (3) of Theorem 1, which proves the existence of the function w

|bn,k:
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from the class (4), and consequently, the existence of solution f = Le“ of
equation (13).

Therefore, in analogue of Corollaries 1 and 2, the next assertion is true.

Theorem 2. Let (\;) be a sequence of complex numbers satisfying condition
(2) for some A < 1. Then there exists an entire function Ag(z) such that for
every s > 2, equation (13) possesses an entire solution f with the sequence
of zeros (A\g) and for every p; € (¢;1) and all » > 0, we have

In My (r) < coexp((s — 1)N (r) + N(pir))

or
In My (r) < coexp(sN(psr))

for every ps € (p1;1) and all » > 0.
()
In addition, Ap(2) = —sz()z) satisfies the growth estimate

M, (r) < ca(s) exp (s*N(psr))

for every ps € (p1;1) and all » > 0.

5 Conclusion

Problems of multiple interpolation in the classes of entire functions have been
investigated in the works of many authors, for example [15, 16, 5, 10, 6, 1, 4].

In this article, there was shown that interpolation problem (1) has the
unique solution in class (3) when interpolation knots grow fast (satisfy con-
dition (2)).

Applying counting function (N(r)) of the sequence (A,) in the definition
of the mentioned classes is the peculiarity of this result.

Also, the obtained result was applied to the oscillation problem of the
differential equation f(*) + Ag(z)f = 0. So, there was shown existing an
entire function Ag(z) such that the previous differential equation possesses a
solution f with the zero-sequence (\;) and there was found growth order of

f.
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boundary value problem
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Abstract

We consider a class of singularly perturbed semilinear three-point boundary
value problems. An accelerated uniformly convergent numerical method is
constructed via the exponential fitted operator method using Richardson
extrapolation techniques to solve the problem. To treat the semilinear
term, we use quasi-linearization techniques. The numerical results are tab-
ulated in terms of maximum absolute errors and rate of convergence, and
it is observed that the present method is more accurate and e-uniformly
convergent for h > e, where the classical numerical methods fail to give a
good result. It also improves the results of the methods existing in the lit-
erature. The method is shown to be second-order convergent independent
of perturbation parameter .
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1 Introduction

Singularly perturbed differential equations are typically characterized by the
presence of a small positive parameter £ multiplying some or all of the highest
order terms in differential equations. Such types of problems arise frequently
in mathematical models of different areas of physics, chemistry, biology, en-
gineering science, economics, and even sociology.

Boundary value problems including nonlocal conditions, which connect
the values of the unknown solution at the boundary with values in the in-
terior, are known as nonlocal boundary value problems. The study of this
kind of problem was initiated by II'in and Miseev [18, 19], motivated by the
work of Bitsadze and Samarskii [4] on nonlocal linear elliptic boundary value
problems. These problems have been used to represent mathematical mod-
els of a large number of phenomena, such as problems of semiconductors
in electronics, the vibrations of a guy wire of a uniform cross-section, heat
transfer problems, problems of hydromechanics, catalytic processes in chem-
istry and biology, the diffusion-drift model of semiconducting devices, and
some other physical phenomena; see [1, 17, 25]. The existence and unique-
ness of the solutions to nonlocal boundary value problems have been studied
by many authors [3, 20]. Some approaches for the numerical solution of sin-
gularly perturbed nonlocal boundary value problems have been proposed in
(2, 6, 7, 11, 12, 13, 16, 21, 26]. Uniformly convergent numerical methods
of order second and high for solving different singularly perturbed problems
have been studied in [5, 9, 10, 14, 23, 27]. What makes the problem under
consideration challenging is that, it contains the perturbation parameter in
both diffusion and convection terms, that it contains semilinear source term,
and that it has three-point nonlocal boundary condition. To the best of our
knowledge, the problem under consideration has not been done using the ex-
ponentially fitted operator method. Motivated by the paper [8], we develop a
uniformly convergent numerical method for solving the singularly perturbed
problem under consideration.

2 Definition of the problem

Consider the following singularly perturbed problem of the form

Ly == %y () + ea(z)y'(z) - f(z,y(2)) =0, 0<z <], (1)

with the given conditions
y(0) = A4, (2)
Loy :==y(l) = ¢(y(lh)) =0, 0<l <, (3)
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where €,0 < € < 1 is the perturbation parameter, A is a given constant, and
the functions a(z) > a > 0 and f(z,y) are sufficiently smooth on [0,1] and
[0,1] x R, respectively. Moreover 0 < b < % < f < o and |%\ <k<l.

The solution of y(x) of (1)—(3) has boundary layers at x = 0 and « = [
for € near 0.

Equations of this type arise in mathematical problems in many areas of
mechanics and physics. Among these are the Navier—Stokes equations of
fluid flow at high Reynolds number, mathematical models of liquid crystal
materials and chemical reactions, shear in second-order fluids, control theory,
electrical networks, and other physical models [23, 24].

To obtain the numerical solution to (1)-(3), the well-known Newton’s
quasi-linearization techniques were used. This technique allows us to linearize
the semilinear problem into a linear problem, whose solution y(?) (z) with a
proper initial guess y(*) will converge to the original solution y(x).

So, after applying quasi-linearization technique for f(z,y(x)), we rewrite
(1)—(3) in the form

Ly :=e*"(z) + ca(w)y'(x) — bx)y(z) = R(z), 2€Q=(0,]), (4)
with the given conditions

y(0) = 4, ()

Loy :=y(l) = ¢(y(lh)) =0, 0<h <1, (6)

where b(x) = §L(z,my(x)), 0 <n < 1, and R(x) = f(z,ny(x)) — ny(x)b(z).

In this article, we analyze an exponentially fitted operator scheme with
Richardson extrapolation techniques on uniform mesh for the numerical so-
lution of (4)—(6). Uniform convergence is proved in the discrete maximum
norm. Finally, we formulate the algorithm for solving the discrete problem
and give the illustrative numerical results.

3 Properties of continuous solution

The following lemmas are necessary for the existence and uniqueness of the
solution and for the problem to be well-posed.

Lemma 1. Let y(x) be the solution of (1)~(3). If a € C[0,1], then the
following inequality
1Yllee < Co (7)

holds, where Co = (1—7) "1 (|A|+|B|+b|R]), B = ¢(0,) R(z) = f(z,0),
and [|y[lec = maxgo,p [y(z)].

Proof. For proof refer [8]. O

Lemma 2. Let y. be the solution of (P.). Then, for k =0,1,2,3,4,
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y§k>(x)|§0<1+sk<exp< > ( l_‘”>)>, z € 0,1,
of
dy

(®)

holds fore the solution y(x) provided that ed'(x) > b and % <C
for z € [0,1] and |y| < C, where ¢g = 3[/a2(0) +4b + a(0)] and ¢; =
11Va2(l) +4b — a(l)].

Proof. For proof refer [8]. O

4 Formulation of numerical scheme

We subdivide the domain {2 = [0, 1] into N equal number of subintervals, each
of length h. In this article, we develop the fitted operator finite difference
method to find a numerical solution to the problem (4). We use the theory
in the asymptotic method for developing the exponential factor.

In order to evaluate the fitting factor, we divide both sides of (4) by e,
and we obtain

Ly(z) = ey (x) + a(x)y’ + p(z)y(x)
y(0) =
Loy =

g(z), 0<z<{,

: 9)
(0) =90, 0< <,

= p(y(f1))-

where p(z) = —=, g(z) =

4.1 Left end boundary layer problem

The boundary layer occurs on the left side of the domain, that is, near z = 0.
To find the numerical solution of (9), we use the theory applied in the asymp-
totic method for solving singularly perturbed boundary value problems. From
the theory of singular perturbations given by O’Malley [24] and using Tay-
lor’s series expansion for a(z) about x = 0 and restriction to their first terms,
we get the asymptotic solution as

y(@) = o(@) + 2 (4 gy & (L2 Lo@) o)

2
B
~—

where yo(x) is the solution of the reduced problem (obtained by setting € = 0)
of (9) given by a(z)y{(z) + p(z)yo(x) = g(x), with y(0) = A and yo(¢) = 6,
where 6 = p(y(11)).

By taking Taylor series expansion for a(z) and p(z) about the point “0”
and simplifying them, we obtain
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a(0) _ p(0)

y() = yo(2) + (A — yo(0))e CLER)7 1 0(e). (11)

1

Now we divide the interval [0, 1] into N equal subinterval of mesh size h =

so that x; = ih,i=0,1,2..., N. From (11), we have

a(0) _ p(

y(ih) = yo(ih) + (A — yo(O))e_( -2

Jin | O(e).
Taking limit as A — 0 on both sides, we have

a(0) _ p(0

}llli%y(zh) =140(0) + (A — yO(O))e_( P-EG )i + O(e). (12)

Also, we discretized 2,11 = (i + 1)h = ih + h from (11), we obtain

a(0) _ p(0)
€

y(ih+ h) = yolih + h) + (A — yo(0))e~ "€ EB) P+ L o).

Taking limit as h — 0 on both sides, we have

a(0) _ p(0)

lim y(ih+ h) = o(0) + (4 — yo(0))e” L ED) P L o). (1y)

Similarly for x;_1 = (i — 1)h = ih — h from (11), we have

a(0) _ p(0)

y(ih — ) = yolih — h) + (A — yo(0))e~ “E =5 1 0(¢),

Taking limit as h — 0 on both sides, we have

lim y(ih — ) = yo(0) + (A — go(0))e” “C 5P L o). (14)

h—0

To handle the effect of the perturbation parameter, artificial viscosity (expo-
nentially fitting factor o(p)) is multiplied on the term containing the pertur-
bation parameter as

ea(p)yi +azi)y; + plzi)y: = g(x:), (15)

with boundary conditions y(0) = A and y(¢)=60. Next, we consider the

. . . . 5NV
difference approximation of (9) on a uniform grid @ = {z;}Y¥, and denote
h =z — ;.

Using the Taylor series expansion for y(x) about the point x;, this can be
written as

h2
y(x; —h) =~ yio1 =y, — hy; + jyg/ +0(h?%), (16)
/ h2 " 3
y(z;i +h) = yix1 =y + hy; + jyl +O(h%). (17)
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For any mesh function y;, from (16) and (17), we obtain the following finite
difference operator:

- _ Yi—Yi-1
D Yi = h )
_ Yit1—Yi
D+yi = 7+h

. (18)
Doy, = vz,

_ Uit — 2 4y
DtD v = Yit1 hy2l+yl L

Then, applying the central and forward finite difference formula for the second
and the first derivative, respectively, on (9), we get

ea(p)(DT D7 y(x:)) + a(z:) (DY y(xi)) + p(zi)y(zi) = g(zi).  (19)
Using the difference operator in (19), we have
LYy; = gi, (20)

with boundary conditions y(0) = A and y(¢) = 0.

From (19), we have

Yi-1 —2Yi T i Yirl — Yi .
50(0)( - 02 +1)+G($i) <+1h>+p(l'i)yi =g(z;), 1<i<
(2

N
2’
1)
h

where p = 2.

Multiplying (21) by h, considering h small, and truncating the term
(9(xi) — p(@i)yi)h, we get

%(yifl -2y, + y¢+1) + a(l'i)(yi+l - yz) = h(g(xi) — piyi)- (22)

By evaluating the limit of (22) as h approaches to zero and limy_,o h(g; —
piyi) = 0, we get

p limp, 0 (Yit1 — ¥i)
limp,—0(Yit1 — 2y + Yi—1)

o= —-a(0 (23)

Substituting (12), (13), and (14) into (23) for solving the fitting parameter
o and simplifying it, we obtain

a2 (0)—eb(0)

_pa(0) [(1—e”t 0 0)

; 22(0)—
4 sinh? [( (g)a(g)b(o) p)]

(24)
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4.2 Right end boundary layer problem

The boundary layer occurs on the right side of the domain, that is, near z = 1.

Assume that Q" denotes the partition of [0,¢] into N subintervals such that
0=mo, 21,...,25 = 1 with z; =ih, h=% i=0,1,2,...,N. To find the
numerical solution of (9), we use the theory applied in the asymptotic method
for solving singularly perturbed boundary value problems. Assume that the
problem has the right layer. From the theory of singular perturbations given
by O’Malley [24] and using Taylor’s series expansion for a(z) about z = 1
and restriction to their first terms, we get the asymptotic solution as

y(@) = yola) + ‘LE% (1)) i (222

a\xr

Jao O(e), (25)

~

where yo () is the solution of the reduced problem (obtained by setting e = 0)
of (9) given by a(x)y)(x)+p(x)yo(x) = g(x), with yo(1) = 6. By taking Taylor
series expansion for a(z) and b(x) about the point “1” and simplifying them,
we obtain

() = vo(@) + (0 = yo(1))e” (=4

Now we divide the interval [0, 1] into N equal subintervals of mesh size h =
so that x; = ¢h,i=0,1,2..., N. From (26), we have

+0(e). (26)

Tim y(ih) = yo(0) + (0 — yo(1)e( =) 4 O(c). (27)
—
Also, we discretization ;11 = (¢ + 1)h = ih + h From (26), we have

lim y(ih -+ h) = yo(0) + (6 — yo(1)e DV E=7) L 0(e).  (28)

Similarly for x;_1 = (¢ — 1)h = ih — h, we have

lim y(ih — h) = yo(0) + (0 — yo(1)e D9 L 0e). (20)

Now we consider the second-order upwind finite difference scheme from (15).
We have

i—1— 2Yi + Vi i — Yi—
eo(p)(y ! hzé y+1)+ai(yhyl>+piyi:9io (30)

Multiplying (30) by h, considering h small, and truncating the term (g(x;) —
p(wi)yi)h, we get

%(yiq —2yi + Yir1) + ai(yi — Y1) = h(gi — pivi)- (31)
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By evaluating the limit of (31) as h approaches to zero and using limy, g h(g; —
piyi) = 0, we get

a limp, 0 (yi — ¥i-1)

: . 32
phmhao(yiq —2y; + Yit1) (82)

o = —

Substituting (27), (28), and (29) into (32) for solving the fitting parameter
o and rearranging it, we obtain

a2 —eb(1)
oy = L) [ (I T -] (33)
4 | sinb ()

Case (1): For the left layer, from the discrete form of (4) on the domain
[1, 5], we have

eyl +eay; — biyi = R;. (34)

Using the central and forward finite difference formula on (34), we have

i-1— 2y + Y i+1 — Vi
5201(p)(y 1 h2/2 y+1)—|—5ai<y+1hy)_biyi:Ri-

Hence, the required finite difference scheme becomes

e%a1(p) —2%01(p)  _a e2oi(p) | _a
( 12 )yi—1+ <h2—€h—bi>yi+ ( 52 +5h>yi+1 = R;.
(35)

The numerical scheme in (35) can be written as a three-term recurrence
relation by

=

Eiyi1+ Py + Gy = H;, 1<i< —, (36)

where

B = (s“”am), Fi— (2<p> o b)

h? h? h
e2o1(p) | a;
L= %)\ H,=R.
G < . +€h) R

Case (2): For the right layer, from the discrete form of (4) on the domain
(%, N — 1], we have
e?yi +eaiy; — biyi = R. (37)

Using the central and backward finite difference formula on (37), we have

o , e
6202(0)(% - yz+yz+1) -*-mi(yZ % 1) —biyi = Ri.

h? h
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Hence, the required finite difference scheme becomes

e2oa(p) _ala;) —2e%05(p) | _a 203 (p)
TR
(38)

The numerical scheme in (38) can be written as a three-term recurrence
relation by

N
Eiyio1 + Fiyi + Giyiva = Hy, 5 < 1 <N —1, (39)

where

e2049(p) a; —2e%05(p) a;
Ei—< B2 _Eh>’ Fi—<}12+5h_bi>a

2
G, = (5 U2(p)>7 H; = R;.

h2

Next, in order to treat the boundary conditions, the following equations are
obtained: For i = 1, (36) becomes

iy, + Giys = Hy — F1 A. (40)

For i = N — 1, (36) becomes
En-1yn—2+ Fn-1yn-1+ GN-1yn = Hy-1. (41)

From (6) and (41), we obtain
En_1yn—2+ Fyoyn—1+ Grvoad(yy) = Hy-1. (42)

Therefore, the problem in (1) with given boundary conditions in (2)-(3), can
be solved using the scheme (36), (39), (40), and (42), which forms an N x N
system of algebraic equations.

5 Uniform convergence analysis

In this section, we need to show the discrete scheme in (36) and (39) satisfies
the discrete minimum principle and uniform convergence.

Lemma 3 (Discrete Minimum Principle). Let Y; be any mesh function that
satisfies Yy > 0, Yy >0 and L.Y; <0,7=1,2,3,...,N —1. Then Y; > 0,
for i=0,1,2,...,N.

Proof. The proof is by contradiction. Let j be such that Y; = min; Y;, and
suppose that Y; < 0. Clearly, j ¢ {0,N}. Y;411 —Y; >0and Y; —Y;_; <O0.
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Therefore,
Y. .1 —-2Y.+Y._ Y. Y
e (BB ()
w

h2( j+1 — 2Y; +Yj_1)+#(Yj+1—Yj)+ijj, (43)
€ @

:ﬁ((yj’-&-l —Y;) = (Y;-Y;) + #(Yj-&-l = Y)) +p;Y;j,

>0

)

where the strict inequality holds if Y4, —Y; > 0. This is a contradiction,
and therefore Y; > 0. Since j is arbltrary, we have Y; > 0, for ¢ =
0,1,2,...,N. E]

We proved above that the discrete operator LY satisfies the minimum
principle. Next, we analyze the uniform convergence analysis.

Theorem 1. Let y(x;) and Y; be, respectively, the exact solution of (9)
and numerical solutions of (20). Then for sufficiently large N, the following
parameter uniform error estimate holds:

LY (y(z:) — Yi)| < Ch (1 +et max (exp (‘M>)> )

1<i<N-1 €
Proof. Let us consider the local truncation error defined as

LN (y(w:) = Yi) = eoa(p)(y" (1) = DY D7y (1)) + alzi) (y' () — D’y(ffi()ié)

I

(22=eb®)
pa(l) | (e =~ @ —1) ; h
where eo since p = 2.
2(0) sth[(L (;L E)b(l) )] ’ P €

For fixed N = %, taking the limit for € — 0, we obtain

2(1)—eb(1)
1 —am )
lim ec(p) = lim pa(l) | (e

0 e—0 4 sinh? K%ﬁ(l)p)]

= Ch,

where C' is constant independent of h and €.
Using Taylor series expansion, the bound for y(z;—1) and y(x;41) at x; is
obtained as

{y(sc D) = yla) = hy' (@) + By (@) = By (@) + By (@) + O(°),
y(wiin) = ylw:) + hy' (@) + Sy (@) + By® (@) + Ly @ (@) + O(R%).

We obtain the bound for

{ DT D=y ()| < Cly"(w)],

" (1) — DD y(zo)| < CR2Jy™ (). (46)
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Similarly, for the first derivative term, we have
|y (x:) — DFy(xi)] < Chly"(xs)], (47)

where |y(k)(xl)| = Supxie(mo,mN) |y(k) (xl)" k= 2>374~
Using the bounds in (46) and (47), we obtain

1LV (y(z:) = Vi) < OBy ()] + Cly" ().

Now, using the bounds for the derivatives of the solution in Lemma (2), we
have

LY (y(z:) — Yi)| < OB (1 +e T exp (M»

3

+Ch <1 + e 2exp (_a(lg_m)»

< Ch <1 +e* max exp (‘M»

1<i<N-1 €
since =% > ¢ 2. O

Lemma 4. For a fixed mesh and for € — 0, it holds

—ax;
exp (E )
lim max ——2 =0, m=1,23,...,
e501<i<N -1 gm

exp (—a(l—zﬁ)
€
0, m=1,23,....

lim max ——m———% =
e—01<i<N-—-1 gm

Proof. Consider the partition [0,1]:={0 =20 <21 < -+ <zy_1 <Ny =
1} for the interior grid points, we have

—ax; —ax —ah
exp 5 exp 5 exp —
< =

max ,

1<i<N-1 gm - gm em
(—a(l —xz)) (—a(l —mN_1)> (—ah)
exp | ——— exp | —— = exp [ —
€ € €
max < = ,
1<i<N-1 gm om om

as 1 =1—xn_1 = h. The repeated application of L'Hospital’s rule gives

(=)
exp m |
€ T m!

im —— 7 — Jim " = jm ™ __g
) gm r:?goo exp(ahr) r:éril)oo (ah)™ exp(ahr)
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O

Theorem 2. Let y(z;) and Y; be the exact solution of (9) and numerical
solutions of (20), respectively. Then, the following error bound holds

sup |(y(z;) — Y3)| < Ch. (48)
0<e<<1

Proof. By substituting the results in Lemma (4) into Theorem (1) and ap-
plying the discrete minimum principle, we obtain the required bound. O

Richardson extrapolation
Here, we apply the Richardson extrapolation technique to accelerate the rate
of convergence of the proposed scheme. Richardson Extrapolation is a conver-
gence acceleration technique, which involves a combination of two computed
approximations of solution. From (48), we have

y(zi) =Y < Ch, (49)

where y(z;) and Y; are exact and approximate solutions, respectively, and C
is constant independent of € and h. Let Q2" be the mesh obtained by bisecting
each mesh interval in Q" and denote the approximation of the solution on
02" by Y2, From (49), we have

y(z) —Y; 2 Ch+RM ;€ QV, (50)

So, this works for any % # 0 gives
h
y(z;) — V" = 05 + R,z e QM (51)

where the remainders, R" and R?" are O(h?). Equations (50) and (51) lead
to
y(w:) — (Y7 —Yi) = Ch?,

which gives that
Y'ieaft — 2}/;2h -Y; (52>

is also an approximate solution. The total truncation error for the approxi-
mate solution in (52) becomes

sup |(y(w;) — Yi)| < Ch*. (53)
0<e<<1
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6 Numerical example and results

To validate the established theoretical results, we perform numerical experi-
ments using the model problems of the form in (1)—(3).

Example 1. Consider the model singularly perturbed boundary value prob-
lem

X
2y/(@) +<(1~ D)) ~ (1422 4 29 —exp(-9)) =0, 0<w<1,

subject to the boundary conditions

m 1

y(0) =0, y) =cos(Z)+2. =5

Having y; = yjh (the approximated solution obtained via fitted operator
finite difference method) for different values of h and e, the maximum errors.
Since the exact solution is not available, the maximum errors (denoted by
E") are evaluated using the double mesh principle for fitted operator finite
difference methods using formula

h|.

N . _ h 2
Es (= 1nax |yj — Y2

0<j<N

Furthermore, we will tabulate the e-uniform error

The numerical rate of convergence and the e-uniform rate of convergence are
computed using the formulas

v _ log(EY) —log(EY)

i log(2)

€ N =16 N =32 N =64 N =128 N =256
1077 3.3238¢-03 8.4445e-04 2.1268e-04  5.3355e-05 1.3361e-05
1078 3.3238¢-03  8.4445e-04 2.1268e-04 5.3355e-05 1.3361e-05
10712 3.3238e-03 8.4445e-04 2.1268e-04 5.3355e-05 1.3361e-05
10716 3.3238¢-03 8.4445e-04 2.1268¢-04 5.3355e-05 1.3361e-05
10729 3.3238¢-03 8.4445e-04 2.1268e-04 5.3355e-05 1.3361e-05
EN  3.3238-03 8.4445e-04 2.1268e-04  5.3355e-05  1.3361e-05
RN 1.9767 1.9893 1.9950 1.9976

Table 1: Maximum absolute errors and rates of convergence for Example 1.
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N =16 N =32 N =64 N =128 N = 256
Present
EN 3.3238¢-03  8.4445e-04  2.1268e-04  5.3355e-05  1.3361e-05
RN 1.9767 1.9893 1.9950 1.9976
Method in [§]
EN 0.01388073  0.00955129  0.00550127 0.00314426 0.00176922
RN 0.69 0.75 0.81 0.91

Table 2: Comparison of maximum absolute errors and rate of convergence for Example
1 at different number of mesh points.

N =16 N =32 N =64 N =128 N = 256

After
EN 3.3238¢-03  8.4445e-04 2.1268e-04 5.3355e-05 1.3361e-05
RN 1.9767 1.9893 1.9950 1.9976

Before
EN 6.1832e-02 3.2578e-02 1.6711e-02 8.4619e-03 4.2576e-03
RN 0.9245 0.9631 0.9817 0.9909

Table 3: Maximum absolute errors and rate of convergence before and after Richardson
extrapolation for Example 1 at different number of mesh points.

——— O(1IN) —— 0N}
—E—c10 —8— 10"
=108 e=108
—*k— =102 102 —k— =102 |
—— 1070 —0— 10716
—H—e10% —— =102

Maximum pointwise error
W
5

Maximum pointwise error
=
S

107 L L
10 10° 10 10* 10° 10°
N-Number of mesh points N- Number of mesh points

Figure 1: e-uniform convergence of exponentially fitted operator method in log-log
scale before and after Richardson Extrapolation, respectively.

7 Discussion and conclusion

This study introduced an accelerated exponentially fitted finite difference nu-
merical method for solving singularly perturbed semilinear differential equa-
tions with nonlocal boundary conditions. The behavior of the continuous
solution of the problem was studied and shown that it satisfies the continu-
ous stability estimate and the derivatives of the solution are also bounded.
The numerical scheme was developed on the uniform mesh using exponential
fitted operator method in the given differential equation. The stability of the
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1

10 T
= O(1/N) ]
=—H8— Before Extrapolatiof]
— O(1/N?
102 After Extrapolation
<]
5]
[0}
k)
2
5 10} 1
o ]
£
>
£
x
©
= -4
10 | E
10°° - - — - —
10" 10° 10°

N- Number of mesh points

Figure 2: The e-uniform convergence of the method in log-log scale before and after
extrapolation at the same plot for Example 1.

developed numerical method was established, and its uniform convergence
was proved. To validate the applicability of the method, a model problem
was considered for numerical experimentation for different values of the per-
turbation parameter and mesh points. The numerical results were tabulated
in terms of maximum absolute errors, numerical rate of convergence, and
uniform errors (see Table 1) and to show the performance of our scheme
after Richardson extrapolation, we compared both the maximum absolute
error and the rate of convergence of the scheme before and after Richardson
extrapolation (see Table 3). To visualize our result more, we plotted the log-
log plot of maximum absolute error before and after Richardson in different
plane and in the same plane in Figures 1 and 2, respectively. The method
was shown to be e-uniformly convergent with the order of convergence O(h?).
The performance of the proposed scheme was investigated by comparing it
with prior study (see Table 2). The proposed method gave more accurate,
stable, and e-uniform numerical results.
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Connected bin packing problem on
traceable graphs
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Abstract

We consider a new extension of the bin packing problem in which a set of
connectivity constraints should be satisfied. An undirected graph with a
weight function on the nodes is given. The objective is to pack all the nodes
in the minimum number of unit-capacity bins, such that the induced sub-
graph on the set of nodes packed in each bin is connected. After analyzing
some structural properties of the problem, we present a linear time approx-
imation algorithm for this problem when the underlying graph is traceable.
We show that the approximation factor of this algorithm is 2 and this fac-
tor is tight. Finally, concerning the investigated structural properties, we
extend the algorithm for more general graphs. This extended algorithm
also has a tight approximation factor of 2.
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Keywords: Bin Packing Problem; Connectivity; Complexity Theory; Ap-
proximation Algorithms.

1 Introduction

The bin packing problem (BPP) has been studied extensively in the literature
due to its numerous applications and its intriguing combinatorial structure.
The BPP consists of packing a given set of items with different weights into
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a minimum number of same bins so that the total weight packed in any bin
does not exceed the capacity. The BPP is known to be NP-hard [9].

Various extensions of the BPP have been studied in the literature. In the
BPP with conflicts [12], any two conflict items must not be packed in a same
bin. The BPP with precedence constraints [6] requires that the set of given
precedences among the items is satisfied. The aim in BPP with fragile objects
[2] is to pack the given weighted fragile items into the minimum number of
bins, such that the total weights of each bin do not exceed the fragility of
the most fragile item in the bin. B6éhm et al. [3] introduced the colored
BPP in which each item has a color. As additional condition to the capacity
constraint, we require that no two items of the same color are packed into a
bin consecutively.

There are huge number of algorithms for the BPP in the literature.
Among these methods, some basic and simple algorithms were mostly con-
sidered by many researchers.

e The next fit (NF) algorithm. Consider the items sorted in any prede-
fined order. In each round, if an item fits inside the current bin, then
the item is packed inside it. Otherwise, the current bin is closed, a new
bin is opened, and the current item is packed inside the new current
bin. The running time can be bounded by O(nlog(n)), where n is the
number of items. The NF algorithm is a 2-approximation algorithm;
see [13].

o The first fit (FF) algorithm. Suppose that the items are sorted in any
order. In this order, the next item is always packed into the first bin,
where it fits. The running time can be bounded by O(nlog(n)), where
n is the number of items. The FF algorithm is a 1.7-approximation
algorithm; see [8].

o The first fit decreasing (FFD) algorithm. Sort the items in non-
increasing order of their sizes and then apply the first fit algorithm.
Same as FF, the running time is bounded by O(nlog(n)), where n is the
number of items. Dosa [7] showed that FFD(I) < 11/90PT(I) +6/9
and that this bound is tight.

In the connected variant of BPP, connected bin packing problem (CBPP),
we consider the items as the nodes of a graph. For each instance of the CBPP,
a graph G = (V, E) and a set of infinite number of unit capacity bins are
given. Each node v € V is characterized by the weight w(v). Like BPP, the
total weight packed in any bin could not exceed the unit. In this extension
of BPP, each pair of nodes belonging to the same bin must be connected. In
other words, the induced subgraph on the set of nodes packed in each bin is
connected. The aim is to pack of the nodes in a minimum number of bins.

The CBPP arises in many real-world applications. When we need to pack
a large number of spatial objects into a small number of contiguous regions
[1], we have a CBPP.
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Clearly, the basic BPP is a special case of the CBPP, in which the graph
G is a complete graph. Since the BPP is strongly NP-hard, by restriction,
the CBPP is also strongly NP-hard. By similar conclusions, the CBPP does
not admit an approximation algorithm with a ratio smaller than %

In other view, the CBPP is related to the balanced connected partition-
ing problem [4]. Then the CBPP can be seen as a variant of problem of
partitioning a weighted graph to connected subgraphs of almost uniform size
[11]. In this problem, the aim is to partition a given node weighted graph
with integer weights in a minimum (or maximum) number of connected com-
ponents. When the underlying graph is a tree, then the problem could be
handled by the O(n°) time algorithm [10].

The “covering problem with capacitated subtrees” [5] is another related
problem, in which vertices of a graph have to be covered by rooted subtrees.

The rest of the paper is organized as follows. In Section 2, we give a
formal definition of the CBPP and some complexity issues. In Section 3, we
present some approximation algorithms for the CBPP on traceable graphs
and some general graphs.

2 Preliminaries and approximation

In this Section, after a formal definition of the CBPP and preliminaries, we
give some structural properties of the problem.

Definition 1. Let G = (V, E) be an undirected graph with a weight function
w:V — [0,1] on its nodes. The aim is to pack all the nodes in the minimum
number of unit capacity bins, such that the set of nodes packed in each bin
induces a connected subgraph (see Figure 1, for example).

For a given CBPP (i.e., a graph G = (V, E) with a weight function w :
V — [0,1]) and any partition of nodes S = {S51,953,...,5n}, we define
the merged graph Gs = (Vs, Es) associated with S as follows: We merge
elements of each subset S; in the single node vg, after deleting edges among
them and merge the resulting multiple parallel edges in a single edge. The
weight of each merged nodes, denoted by Ws(-), is the sum of weights of
nodes merged in it (i.e., for all S; € S, Ws(vs,) = >_ cg, w(v)).

Theorem 1. Suppose that a graph G = (V, E) with a weight function w :
V — [0,1] is given. Let B = {By,Ba,..., B} be a feasible solution and
let Gg = (Vg,Eg) be the corresponding merged graph. If for each edge
(vi,v;) € Eg, Wg(v;) + Wg(v;) > 1 and G has a maximal matching of size
| %], then m < 2m™* — 1, where m* is the size of optimal packing.

Proof. Suppose that M is such matching. Then

for all (¢,5) € M, Wp(v;) + Wa(v;) > 1.
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AR

An infeasible solution. An infeasible solution. ’ .
Capacity constraints are not connectivity constraints are not Afeasible solution.
satisfied satisfied

Figure 1: A CBBP example: Feasible and infeasible solutions

We have two cases:

e If m is an even number, then M is a maximum matching and

, Trivial Upper Bound m
m > > Wan)] > Z (WE(vi) + Wa(v;)) > -
kev (i,5)eM

o If m is an odd number, then M is a matching of size mTfl and covers

m — 1 nodes. If we denote the uncovered node by v, then at least mT’l
bins are needed for packing G — v. Also,

m—1 m—1

* %m*z

m- >

+1—=m<2m* —1.

O

Now, we investigate a trivial feasible solution to a CBPP instance that
the underling graph is union of two disjoint subgraphs and a cutting edge.
Suppose that two corresponding feasible solutions to CBPP’s on this sub-
graphs are given. A trivial feasible solution to the CBPP on a hole graph is
the union of the given subsolutions. In the following theorem, we prove some
results for this solution.
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Theorem 2. Suppose that G; = (V1, F1) and Go = (Va, E») are two disjoint
connected graphs with weight functions w; and w9 in [0,1] and that B and
B3 are optimal packings for them, respectively. Let G = (V, E) be a graph
with V=V UV, and E = E; UE>;U{(x,y)}, where x € V] and y € V5. Let
B* be an optimal packing for G. Then

|B*| > [Bi| + |B;| — 1.

Proof. If x and y are packed separately in B*, then the proof is trivial.
Hence we suppose that they are packed in B., where e = (x,y). Let |B*| =
k14 ko + 1, where k1 and ko are the number of bins used for packing Gy — B,
and Go — Be, respectively. Therefore,

kl Z ‘Bﬂ - ]-7

ko > |B3| — 1,

S0
|B*| =ki+ke+1>|Bf|+|B3| —1

This result can be extended as the following theorem.

Theorem 3. Suppose that G; = (V1, Fy) and Go = (Va, E») are two disjoint
connected graphs with weight functions w; and wsy in [0,1] and that B;
and By are feasible packings with approximation factor of a; and as for
them, respectively. Let G = (V, E) be any graph with V. = V; UV, and
E = FE,UEyU{(x,y)}, where x € V; and y € V5. Then B =By UB5 is a
feasible packing with approximation factor of amax = max{ay, as}.

Proof. Let B*, B}, B; are optimal packings of G,G1, G2, respectively. By
Theorem 2,
|B*| = |Bi| + B3| — 1.

On the other hand, |Bi| < ai1|Bf| and |Bz| < az|Bj|. Without loss of

generality, suppose that oy > as. Then we have
* * aq *
o1|B*| 2 1| Bi| + —an|B;| — 1.
as

Thus o

1

a1|BY| 2 [Bi| + —|B2| =12 |Bi| +|B2| — 1.
2
O

Corollary 1. The complete graph Gy = (V, Ey) and the tree T = (V, Er)
with weight functions wg and wy in [0, 1] are given. Let By is a packing for
the corresponding BPP with weight function w; obtained from the decreasing
first fit algorithm. Let Br be an optimal packing for a CBPP on T and let
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G = (V,E) be any graph with V = VU Vy and E = Ey U Er U {(z,y)},
where © € Vy and y € Vp. Then B = By U Br is a feasible packing with
3

approximation factor of o = 3.

Above theorems can be extended to any constant number of subgraphs.

Theorem 4. Suppose that for i = 1,...,k, a connected graph G; = (V;, E;)
with a weight function w; in [0, 1] and an optimal packing B} are given. Let
G = (V,E) be a graph with V = Ule Vi and E = Ule E; U{Er}, where
G < Er > is any subtree of G with exactly one node form each V;. Let B*
be an optimal packing for G. Then

k
|B*[ > B[ —k+1.

i=1

Theorem 5. Suppose that for i = 1,...,k, a connected graph G; = (V;, E;)
with a weight function w; in [0, 1] and a feasible packing B; with approxima-
tion factor of «; are given. Let G = (V, E) be a graph with V = Ule V; and
E= Ule E,U{Er}, where G < Ep > is a subtree of G with exactly one node
form each V;. Then B = Ule B; is a feasible packing with approximation
factor of apax = maxf:1 Q;.

3 CBPP on traceable graphs

A Hamiltonian path is a path that visits each node of the graph exactly once.
A traceable graph is a graph possessing a Hamiltonian path. In this section,
we consider a CBPP on traceable graphs.

Lemma 1. Let G = (V, E) be a weighted traceable graph with weight func-
tions w in [0,1] and a Hamiltonian path P = {vy,va,...,v,}. We use the
next fit algorithm for the BPP with items {vy,va,...,v,} in this order. The
obtained packing B is a feasible packing for G with approximation factor 2.
This approximation factor is tight.

Proof. Obviously, Gg has a Hamiltonian path and so a maximal matching
of size L@J By Theorem 1, the obtained packing B is a feasible packing
for G with approximation factor 2. Figure 2 shows a tight example in which
the Hamiltonian path {1,2,...,2k 4 1} is given, where € > 0 is a very small
number. O

Corollary 2. The traceable graph Gy = (Vo, Ey) and the tree T' = (Vp, E7)
with weight functions wy and wy in [0, 1] are given. Let By be a packing for
the CBPP obtained from next fit algorithm. Let By be an optimal packing
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Figure 2: Tight-Example

for the CBPP on T and let G = (V, E) be a graph with V' = V, U Vp and
E =EyUErU{(x,y)}, where z € Vy and y € Vp. Then B = B U By is
a feasible packing with approximation factor of @ = 2. This approximation
factor is tight.

Proof. The proof is clear. O

Figure 3: Tight-Example

Lemma 2. Suppose that G; = (V, E1) and Gy = (Va, E3) are two disjoint
connected traceable graphs with weight functions w; and ws in [0, 1]. Let By
and By be two feasible packings obtained by the next fit algorithm for G; and
G2 on their Hamiltonian path, respectively. Let G = (V, E) be a graph with
V=ViuVyand E = EyUE,U{(z,y)}, where x € V] and y € V5. If B* is an
optimal packing for the CBPP on G and B = B; U By, then |B*| > L@J +1

Proof. Let Bf and B be optimal packings for G; and Gg, respectively. With
a justification like Theorem 1, we could show that

* B
Bi| > | 5]+ 1,
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* B
B3] > [152) + 1.
So by Theorem 2, we have
* * * B B
1B+ > |B| + B — 1> [BU] + B2l 1> 1Bl +1.
O

Theorem 6. Suppose that a sequence of pair-wise disjoint connected trace-
able graphs {G; = (V;, E;)}, is given. For each ¢ = 1,...,m, a weight
function w; : V; — [0, 1] associated with graph G; and a Hamiltonian path P;
is given. We assume that Bp, is a feasible packing obtained by the next fit
algorithm for G; on its Hamiltonian path P;. Let G = (V, E) be any graph
with V = J~, Vi, for all i E; C E and let the merged graph Gs = (Vg, Esg)
be a tree, where S = {V1,Va,...,V,,,}. If B* is an optimal packing for the
CBPP on G and B = I, Bp,, then |8 > [ Bl 4 1.

1=

4 Conclusion and future works

In this paper, we considered a generalization of the classical BPP, CBPP, in
which, in addition to capacity constraints, a set of connectivity constraints
has to be satisfied. The CBPP is a strongly NP-hard problem.

Suppose that Gi; = (V1,E1) and Go = (Va, Es) are two disjoint node
weighted graphs and that G = G; U G2 U (x,y), where € V; and y € Vs.
In this paper, we introduced a trivial feasible solution to the CBPP on G
from solutions to CBPP’s on G; and G5 and proved some good results for
the approximation factor of this solution, and we extended them. Then we
presented a linear time approximation algorithm for this type of problems
with approximation factor 2, when this disjoint graphs are traceable.

In perspective, our findings can be a starting point to tackle the CBPP.
It would be interesting to try to design some approximation algorithms and
lower bounds for the CBPP. Finally conclusion and some suggestions for more
researches are given in this section.
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and multicollinearity in regression model
analysis
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Abstract

As known, outliers and multicollinearity in the data set are among the
important difficulties in regression models, which badly affect the least-
squares estimators. Under multicollinearity and outliers’ existence in the
data set, the prediction performance of the least-squares regression method
is decreased dramatically. Here, proposing an approximation for the con-
dition number, we suggest a nonlinear mixed-integer programming model
to simultaneously control inappropriate effects of the mentioned problems.
The model can be effectively solved by popular metaheuristic algorithms.
To shed light on importance of our optimization approach, we make some
numerical experiments on a classic real data set as well as a simulated data
set.
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1 Introduction

As an effective statistical tool, multiple regression is widely and increasingly
used in econometrics, engineering, social sciences, and so on. Generally, in
a multiple regression model, the relationship between several independent
(predictor) variables with a dependent (response) variable is investigated.
The model is formulated by

y=XB+e, (1)
where y = (y1,...,yn)" € R™ is a vector of observations on the response
variable, X = (x1,...,2,)' € R™P is a matrix of observations on the
predictor variables, 3 = (B1,...,8,)" is a vector of unknown regression co-
efficients, and € = (e1,...,€,)" is a vector of error terms with E(e) = 0 and

E(ee") = 021, where I, is the unit matrix of order n and ¢? is an unknown
constant. The ordinary least-squares estimator (OLSE) of 3 is given by

B = argmin (y - XpB) (y— XB)
=8S'Xx"y,

where S = X' X. In regression models with intercept [y, we can simply
rewrite (1) by considering 8 = (8o, f1,---,8p) " and X = (1, X).

Some difficulties often appear in the regression analysis, such as collinear-
ity between explanatory variables as well as outliers’ existence in the data
set. Generally, in the regression modeling an outlier is an observation point
that fails to track the linear pattern of the data [10]. Outliers corrupt the
OLSE; this fact motivated the researchers to investigate robust estimations
[9]. As another problem in regression analysis, one may encounter with mul-
ticollinearity in the data set that is defined as the existence of nearly linear
dependency among columns of the design matrix X [7]. In this situation,
the matrix § = X " X has one or more small eigenvalues which causes the
OLSE to perform poorly [8]. One effective approach to detect the outliers in
a data set is the least trimmed squares (LTS) [9] in which the sum of smallest
h-squared residuals is minimized rather than the complete sum of squares.
Here, h is a prespecified threshold value and denotes the number of normal
or good observations that are not outliers. If z; € {0,1} is the indicator
demonstrating whether the ith observation is ordinary (nonoutlier) or not,
then the model can be formulated by

min ¢/(8,2) = (y — XB) X (y—-XpB)
st. zle=h, (2)
2z €{0,1}, i=1,2,...,n,
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where Z is a diagonal matrix with the diagonal elements z = (21, 22, ..., 2n) |
and e = (1,...,1)T € R".

Let A be an arbitrary nonsingular matrix. Denoted by K,(A), the p-
norm condition number of A defined by k,(A4) = [|A|,|A7], [12]. When
A is positive definite and p = 2, then we get the spectral condition number,
which can be determined as the ratio of the largest eigenvalue to the smallest
eigenvalue of the matrix A [12]. As known, the condition number is an
important factor to check the existence of the multicollinearity [12]. Based
on this fact, Roozbeh, Babaie-Kafaki, and Naeimi Sadigh [8] developed an
extension of the optimization model (2) to simultaneously control presence
of the outliers and the multicollinearity in the data set; that is,

min (8, 2) = (y = XB) " Z(y — XB) + pn(X ' ZX)
st. zle=h, (3)
ZiE{O,l},i:LQ,...,TL,

)

in which k(-) stands for the spectral condition number and g > 0 is called the
penalty parameter. Here, the corresponding estimator is called the modified
LTS counter multicollinearity (MLTSCM) estimator. In model (3), the addi-
tional term k(X Tzx ) > 0 has been embedded as a penalty for generating
inappropriate values for z1, 29, ..., 2, and decreases the condition number of
the final model to combat multicollinearity problem.

Here, we deal with a modified version of the regression model (3) with
less computational cost in the objective function. This work is organized
as follows. In Section 2, we introduce a penalized regression method. The
method is then combined with the LTS method in Section 3, to combat the
sparsity of the model. In Section 4, we deal with our approximate version of
the mixed-integer nonlinear programming model (6) using a simple estimation
of the spectral condition number. In Section 5, we provide some numerical
experiments to show effectiveness of our model. Finally, concluding remarks
are presented in Section 6.

2 Least absolute shrinkage and selection operator
methodology

The amount of data we are faced with keeps growing. From around the late
1990s, wide data sets emerged, in which the number of variables far exceeds
the number of observations. This was mainly due to our increasing ability to
measure a large amount of information automatically [6].

Penalized regression can perform variable selection and prediction in a
“Big Data” environment more effectively and efficiently in contrast to the
other methods. Initially proposed by Tibshirani [11], the LASSO (least ab-
solute shrinkage and selection operator) is based on minimizing mean squared
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error, which is based on balancing the opposing factors of bias and variance
to build the most predictive model. In fact, LASSO shrinks the regression
coeflicients toward zero by penalizing the regression model with an ¢;-norm
penalty term, that is, the sum of the absolute value of the coefficients. LASSO
regression is a simple technique to reduce model complexity and usually pre-
vent over-fitting which may result from simple linear regression.

In the case of LASSO regression, the penalty term is embedded to force
the coefficient estimates with minor contributions to the model to be exactly
set to zero. This means that, LASSO can be also seen as an alternative to the
subset selection methods for performing variable selection in order to reduce
complexity of the model.

Ordinary least squares (OLS) regression chooses the coefficients by mini-
mizing the residual sum of squares (RSS) as follows:

2
n

P
min RSS = min(y —9)"(y —§) =min ¢ > | v = >_wiihs | o
j=1

=1

where (z;1,...,2;p) can be called w;'— LASSO is an extension of the OLS,
which adds a penalty to the RSS, being equal to sum of the absolute values of
the nonintercept beta coefficients multiplied by the parameter A that slows
(when A < 1) or accelerates (when A > 1) the penalty. Therefore, the
following optimization problem should be solved in LASSO problem:

n

2
p p
mgn Z yifzxijﬂj +)\Z|ﬁj\
j=1 j=1

i=1

Figure 1 shows the constraint area of the LASSO method for p = 2, in
which elliptical contours of the function are shown by the full. They are
centered at the OLSE. The constraint region is the rotated square. LASSO
solution is the first place that the contours touch the square, and this will
sometimes occur at a corner, corresponding to a zero coefficient. LASSO
is frequently used in practice since the ¢; penalty allows us to shrink some
coefficients to zero, that is, to produce sparse estimation models that are
highly interpretable.

It is notable that increasing A will increase bias and decrease variance.
Likewise, decreasing A reduces bias and increases variance. A big part of
the building, the best models in LASSO deal with the bias-variance tradeoff.
Bias refers to how correct (or incorrect) the model is. A very simple model
that makes a lot of mistakes is said to have a high bias. A very complicated
model that does well on its training data is said to have a low bias. There are
several ways to choose the optimal A, such as AIC, BIC, C,,, and so on [10].
For this purpose, one of the most popular methods is the cross validation
(CV) method.
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B2 RSS

ubss

B

Figure 1: Constraint region of LASSO.

In order to find the optimal value of A, a range of A\ values is tested and
the optimal value is chosen using CV, which involves

o separating the data into a training set and a test set;
¢ building the model in the training set;

¢ estimating the outcome in the test set using the model from the training
set;

o calculating mean squared error (MSE) in the test set.

There are different types of cross validation method like Leave-P-Out,
Leave-one-out, k-fold, standard k-fold, Monte Carlo, and so on [2]. One of
the most important methods is the k-fold CV, which is one way to improve
over the holdout method. The data set is divided into k subsets, and the
holdout method is repeated k times. Each time, one of the k subsets is used
as the test set and the other k — 1 subsets are put together to form a training
set. Then, the average error across all k trials is computed. The advantage
of this method is that it matters less how the data gets divided. Every data
point gets to be in a test set exactly once, and gets to be in a training set k—1
times. The variance of the resulting estimate is reduced as k is increased. The
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disadvantage of this method is that the training algorithm has to be rerun
from scratch k times, which means it takes k times as much computation to
make an evaluation. A variant of this method is to randomly divide the data
into the test and the training set k different times. The advantage of doing
this is that you can independently choose how large each test set is and how
many trials you average over.

3 Sparse least trimmed squares method

As discussed, LASSO offers interpretable models but is not robust with re-
spect to the outliers. The breakdown point of LASSO is 1 (see [1] for more
details); that is, only one single outlier can make the LASSO estimator com-
pletely unreliable. Therefore, robust alternatives are needed. In this situa-
tion, Alfons, Croux, and Gelper [1] suggested the sparse LTS estimator as
follows:

min (8, 2) = { (v~ XB)" Z(y — XP) + WA, 15,1}
st. zle=h,
2z €{0,1}, i=1,2,...,n,

where ) is a penalty parameter. They showed that the breakdown point of
this estimator is 2=+,

4 A penalized nonlinear mixed-integer programming
model in linear regression

As known, the condition number is an effective tool to check the existence
of multicollinearity [12]. The OLSE performs poorly in the presence of mul-
ticollinearity. Also, the existence of multicollinearity may lead to wide con-
fidence intervals for the individual parameters or their linear combinations,
and can produce estimators with wrong signs.

As known, if a;,i = 1,...,n denotes the ith column of A, then, for any 4
and j, it can be seen that
o) > 190l 0
llajllp

(see [12, Theorem 2.2.25]). Hence, we can write

max [ail,
1=1,...,n

rp(A) = Eu,(4). ()

= min gl
j=1,....n
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Now, based on the above inequality, it is reasonable to select a set of h ap-
propriate observations of the data that makes the computationally low cost
term ¥, (X TzXx ) as small as possible. Hence, we propose the computation-
ally low cost approximation «,(A) ~ ¥,(A) and then, propose the following
approximation of model (3):

min (8, 2) = (y = XB)" Z(y — XB) + ¥ (X ' ZX)

st. zle=h, (6)
z;€{0,1}, i =1,2,...,n.

Here, the corresponding estimator is called the approximate LTS counter
multicollinearity (ALTSCM) estimator. As seen, the given optimization
model illustrates an NP-hard mixed-integer (having both continuous (3) and
(discrete) integer (z) variables) nonlinear programming problem for which the
classical methods are not practically efficient [4]. Note that in complexity
theory, NP-hardness is viewed as strong evidence that a problem is not poly-
nomially solvable [4]. As known, metaheuristic algorithms have attracted
special attention in developing efficiently robust computational procedures
for solving a vast variety of such problems. Among them there is the sim-
ulated annealing (SA) algorithm [4]. SA is a local search algorithm capable
of escaping from local optima by use of random hill-climbing moves in the
search process. It is very efficient in practice and well-developed in theory.
Motivated by these, here we use the SA algorithm to approximately compute
ALTSCM.

5 Numerical experiments

In this section, we investigate computational efficiency of the given estimator
firstly on a real data set and then, on a simulated data set.

5.1 A real data set related to the riboflavin vitamin B2
production in Bacillus subtilis

To illustrate usefulness of the suggested strategies, we consider the data set
about riboflavin vitamin B2 production in Bacillus subtilis, which can be
found in R package “hdi” [5]. Riboflavin is one of the B vitamins, which are
all water soluble. Riboflavin is naturally present in some foods, added to some
food products, and available as a dietary supplement. This vitamin is an es-
sential component of two major coenzymes, flavin mononucleotide (FMN; also
known as riboflavin-5’-phosphate), and flavin adenine dinucleotide (FAD).

IINAO, Vol. 12, No. 1, (2022), pp 173-186



180 Roozbeh, Babaie-Kafaki and Manavi

65 0 0 0 0 0
<
o
N
=]
n O
£ o
0
=
F=N
: 3
(@]
<
=)
]
©
=
T
o0}
o
]
T T T T T T
-5 0 5 10 15 20
Log Lambda
42 212 0 0 0 00O O OOOOOOOODO
N ]
—
o
-
s
S
o
3
3 ©
§ 84 o
g
o] .
= < | ille
(=} I‘o
N Optima lambda=0.01
| o
o I

T T T T T T
-5 0 5 10 15 20

log(Lambda)
Figure 2: LASSO plots for the riboflavin data set.

There is a single real valued response variable, which is the logarithm of
the riboflavin production rate. Furthermore, there are p = 4088 explanatory
variables measuring the logarithm of the expression level of 4088 genes. There
is also one rather homogeneous data set from n = 7 samples that were hy-
bridized repeatedly during a fed batch fermentation process, where different
engineered strains and strains grown under different fermentation conditions
were analyzed. There is one rather homogeneous data set from n = 71 sam-
ples that were hybridized repeatedly during a fed batch fermentation process,
where different engineered strains and strains grown under different fermen-
tation conditions were analyzed. In Figure 2, the 10-fold cross-validation and
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Figure 3: Outlier detection plots for the riboflavin data set.

the coefficients estimation diagrams for different values of the penalty param-
eter are depicted. We plotted Figure 2 to find the best value of the LASSO
parameter (Ay), which minimizes the CV criterion. As seen in Figure 2, the
minimal mean squared error, estimated by CV, is achieved at A,, = 0.01. The
LASSO method selects 53 variables. Figure 3 produces the diagnostic plots
for a sequence of regression models, such as submodels along a robust sparse
least trimmed squares regression models for a grid of values for the penalty
parameter. In the normal Q-Q plot of the standardized residuals, a reference
line is drawn through the first and third quartiles. The index number of ob-
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servations with the largest distances from that line are identified by a label
(the observation number). In the plots of the standardized residuals versus
their index or the fitted values, horizontal reference lines are drawn at 0 and
+2.5. The index number of observations with the largest absolute values of
the standardized residuals is identified by a label (the observation number).
For the regression diagnostic plot, the robust Mahalanobis distances of the
predictor variables are computed via the minimum covariance determinant
(MCD) based on only those predictors with nonzero coefficients. Horizontal
reference lines are drawn at +2.5 and a vertical reference line is drawn at
the upper 97.5% quantile of the chi-squared distribution with p degrees of
freedom, where p denotes the number of predictors with nonzero coefficients.
The index number of observations with the largest absolute values of the
standardized residuals and/or largest robust Mahalanobis distances are iden-
tified by a label (the observation number). According to Figure 3, it is clear
that there exist some outliers in the data and so, it is necessary to use the
robust methods same as the sparse LTS and ALTSCM methods for modeling
the data.

We reported the results for the three methods listed in Table 1, in which
we numerically calculated RSS = (y — 9) " (y — ¢) and R?> = 1 — SSE/S,,
with g = X B and Syy = Yo, zi(y; — y)*. They are measures for the error
and goodness of prediction, respectively. It is clear that the penalized mixed-
integer method performs better than the other methods according to the
goodness of fit criteria.

5.2 A simulated data analysis

To examine the performance of the proposed estimators, we perform a sim-
ulation data study. For this purpose, the following model is considered with
n = 55, p = 450, and h = 41 (see [3] for more details):

y=XB+e,

where
i.i.d.
6 = (ﬁl:ﬁQ)Ty 61 = (_1'5a232'574a _375)T7 ﬁQ (444x1) ~ N(O? 1)’

x1, ..., 2450 ~ Naso(Laso, T4s0),
i.1.d.
€= (61762)T’ €1 (hx1) ~N(0,1), & ((n—h)x1) ™~ t2(8),
where t,,(0) is the noncentral t-student distribution with m degrees of free-
dom and noncentrality parameter 4.
We produced the first h and the last n—h error terms as random variables
from dependent normal and independent noncentral t-student distributions,
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Method LASSO Sparse LTS ALTSCM
Effective genes Estimation Effective genes Estimation Effective genes Estimation
Intercept 0.6712 Intercept 0.3093 Intercept -
ARGF _at -0.1911 CHED_at -0.0895 ABH __at 0.0124
DNAJ _at -0.1364 CSBA_at 0.0546 ALD_at 0.0124
GAPB_at 0.0380 CTAA_at 0.0336 AMYC_at 0.0205
LY SC_at -0.2977 DEAD_at -0.1260 ARGB__at -0.0132
PKSA_at 0.0236 MREBH _at -0.0819 ARGF _at -0.0177
PRIA_at 0.0982 SPOIISB_at 0.0248 ARGG_at -0.0133
SPOIIAA at 0.0224 THIK at -0.2799 ARGH _at -0.0160
SPOVAA_at 0.2652 XKDI_at 0.0001 BIOB__at -0.0133
THIK at -0.0051 XKDS_at 0.0988 CARA_at -0.0140
XHLB_at 0.1608 YCDH_at -0.0018 CARB_at -0.0145
YACN_at -0.0404 YCGM_at -0.0257 GAPB_at 0.0130
YBFI_at 0.1329 YCGP_at -0.0168 GSIB_at -0.0129
YCDH_at -0.0067 YCKJ_at -0.0761 NDK_at -0.0129
YCGO_at -0.0057 YDAR_at -0.0175 PAND__at -0.0128
YCKE_at 0.0092 YDBM _at -0.3054 PBUX_at 0.0140
YCLB_at 0.1994 YFLL at -0.0542 PHRI_r_at -0.0128
YCLF_at -0.0533 YHCB_at -0.1021 PTSG_at -0.0120
YDDH_at -0.0176 YHCL_at -0.0850 SIGY _at -0.0155
YDDK_at -0.1142 YHDO__at -0.0762 SSPA_at -0.0122
YEBC_at -0.5347 YJBJ_at -0.1005 YBGB_at -0.0139
YFHE r_at 0.1451 YJCJ_at 0.2446 YCDH _at -0.0307
YFII at 0.0100 YKUH_at 0.2855 YCGM _at -0.0183
YFIO at 0.1588 YORB_i_at 0.0519 YCGN__at -0.0206
YFIR_at 0.0441 YQET_at -0.0217 YCGO__at -0.0207
YHDS r_at 0.1452 YRZI r_at 0.0109 YCIC at -0.0229
YKBA_at 0.1108 YTGB__at -0.0203 YDDH__at -0.0131
YKVJ_at 0.0237 YUIA_at 0.0113 YFMH_r_at -0.0164
YLXW__at 0.0731 YVBY _at 0.0420 YHDS r_at 0.0166
YMFE_at 0.0183 YWQD_at -0.0098 YHFH r_at 0.0178
YOAB_at -0.8123 YXEL_at -0.0442 YHZA_at -0.0396
YPGA_at -0.0102 YXLD_at -0.0389 YOEB,t -0.0122
YQJT_at 0.0415 YXLE_at -0.1714 YOPS,t 0.0149
YQJU_at 0.2320 YOQX_i_at 0.0155
YRVJ_at -0.0547 YPUD_at 0.0349
YTGB_ at -0.0390 YPUF__at 0.0248
YUID_at 0.0134 YPUG _at 0.0208
YURQ__at 0.0245 YRPE_at -0.0150
YXLD_at -0.2005 YRZI_r_at 0.0173
YXLE_at -0.1068 YTGA at -0.0168
YYBG_at -0.0781 YTGB_at -0.0191
YYDA_at -0.1042 YTGC_at -0.0129
YTGD__at -0.0198
YTIA at -0.0290
YUSA_at -0.0126
YXLC at -0.0204
YXLD_ at -0.0270
YXLE_at -0.0270
YXLF_at -0.0194
YXLG_at -0.0216
RSS 594.0313 25.6582 0.1487
R? 0.6519 0.9093 0.9458

Table 1: Results of the proposed estimators for the riboflavin data set
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respectively. Such data generating method makes the outliers to appear on
one side of the true regression hyperplane, corrupting the nonrobust estima-
tors by tending them to the outliers.

In Table 2, we have reported the results. To save space, the estimations of
nonzero coefficients are just reported in Table 2. Also, the outliers are shown
in Figure 4. As seen, ALTSCM is again preferable to the other methods.
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Figure 4: Outlier detection plots for the simulated data set.
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Method LASSO  Sparse LTS ALTSCM
Parameters

B1 0.00000 0.00000 -1.44790
B2 0.00000 0.00000 1.98652
B3 2.08386 2.69022 2.48500
Ba 3.83184 3.47647 4.01102
Bs -3.01472 -2.03737 -2.99656
Bs 2.27159 2.87485 4.94529
RSS 4203.47 2850.05 4.71450
R? 0.14287 0.41885 0.93325

Table 2: Results of the proposed estimators for the simulated data set

6 Conclusions

We dealt with a computationally low cost nonlinear mixed-integer optimiza-
tion model to combat both the outliers and multicollinearity effects in the
high dimensional regression. Suggesting an approximation for the condition
number, our model also has a simple (LTS-based) structure. We used the
simulated annealing algorithm to solve the model effectively. Computational
tests showed that the given estimator (ALTSCM) is practically promising.
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Heuristic solutions for interval-valued
games

R.K. Gupta®™ and D. Khan

Abstract

When we design the payoff matrix of a game on the basis of the available
information, then rarely the information is free from impreciseness, and as
a result, the payoffs of the payoff matrix have a certain amount of ambi-
guity associated with them. In this work, we have developed a heuristic
technique to solve two persons m X n zero-sum games (m > 2,n > 2), with
interval-valued payoffs and interval-valued objectives. Thus the game has
been formulated by representing the impreciseness of the payoffs with in-
terval numbers. To solve the game, a real coded genetic algorithm with
interval fitness function, tournament selection, uniform crossover, and uni-
form mutation has been developed. Finally, our proposed technique has
been demonstrated with a few examples and sensitivity analyses with re-
spect to the genetic algorithm parameters have been done graphically to
study the stability of our algorithm.

AMS subject classifications (2020): 45D05; 42C10; 65G99.

Keywords: Two persons zero sum game; Interval-valued payoffs; Genetic
Algorithm; Order relations.
1 Introduction

In this paper, an effort has been made to solve two persons m X n zero-sum
games (m < 2,n < 2), with interval-valued payoffs and interval-valued ob-
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jectives. A payoff matrix with interval-valued payoffs has been considered.
Normally, when we design the payoff matrix of a game on the basis of the
available information, then rarely the information is free from impreciseness/
vagueness, and as a result, the payoffs of the payoff matrix have a certain
amount of ambiguity associated with them [8]. Due to this reason, the payoff
received by a player as the result of interaction between any of his strate-
gies with any strategy of his competitor is assumed to be interval-valued.
Out of the several types of researches done on games, a large fraction has
been based on two-person games like Blackwell’s work considering vector pay-
offs [4], Zeleny’s investigation on games with multiple payoffs, and so on [32].
Nishizaki and Sakawa [25] worked on two persons zero sum games with multi-
ple goals. Since the end of the last century, especially in the last two decades,
researchers have given more emphasis on multiobjective games, considering
impreciseness in payoffs and goals. In the majority of these researches, the
impreciseness has been represented and dealt with the help of the fuzzy ap-
proach. Researchers like Aubin [1, 2], Butnariu [5, 6], Campos [7], Nishizaki
and Sakawa [26], Bector and Chandra [3], Vijay et al. [31], Cunlin and Qiang
[11], Dutta and Gupta [12], Gong and Hai [15], Chandra and Aggarwal [10],
Li [18, 19], Roy and Mondal [28], Jiang et al. [17], Qiu et al. [27], Madandar
et al. [21] have all significantly contributed to the researches on the fuzzy
games.

However, in the case of fuzzy approach, the user arbitrarily defines the
shapes of fuzzy numbers. It is assumed that the constraints, objectives, and
parameters are fuzzy sets and that the membership functions are known to
the user/decision-maker. However, sometimes the user or the decision-maker
is unable to specify the membership function accurately and hence, has to
resort to an arbitrary approach. On the other hand, while dealing with impre-
ciseness using interval numbers, one can be absolutely sure that the interval
results will always contain the exact result irrespective of whether its upper
boundary and lower boundary are overestimated. No scope for subjectivity is
present in this case. Thus in a way, the interval approach has some distinct
advantages over the fuzzy approach. Because of this, in this paper, we have
dealt with the impreciseness with the help of the interval approach; that is,
the imprecise payoffs have been represented by interval numbers. The ob-
jective function of the game is also interval-valued. In this paper, a genetic
algorithm (GA) based heuristic technique of solving two persons zero sum
games with interval-valued payoffs and objectives has been proposed, that is,
to solve the game a real coded GA with interval fitness function, tournament
selection, uniform crossover, and uniform mutation has been developed. GA
is a widely popular heuristic search and optimization technique, first devel-
oped by Prof. J. H. Holland, University of Michigan. Currently, there are
several textbooks on GAs by authors like Goldberg [14], Michalewicz [24],
Sakawa [29], Gen and Cheng [13] and others. While implementing GA to
solve the game, for selection operation and also for finding the best chromo-
some in each generation, we have used the concepts of interval arithmetic
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and order relation of interval number. The contributions of researchers like
Ishibuchi and Tanaka [16], Chanas and Kuchta [9], Sengupta and Pal [30],
Mahato and Bhunia [22] in defining ordered relations of interval-valued num-
bers are worth mentioning.

2 Concepts of interval numbers and their comparisons

Let K = [kr,kg] = {z : ki, <z < kg, kr,kr,x € R} be an interval-valued
number, where k;, and kg are the left and right boundaries of K, respectively.
Also, assume that K = (kC,kr) = {x : kck, <z < k¢ + ky,,x € R}, where
ke = (kp + kr)/2 and k. = (kr — k1)/2, are perspectively the center and
radius of the interval, and R is the set of real numbers. If there are two
closed interval numbers K and G(= [gL, gr]) and A € (+,—,0,1) is a binary
operation on the set of real numbers, then the binary operation on interval
K and G is defined by KAG = {kAg : k € K and g € G}. In the case of
division, it is assumed that 0 ¢ G. Thus,

(i) K+G = [kr + g1, kr + grl,
(i) K —G = [kL — gr,kr — g1],

[Nep, \kg] if A > 0,

Mg, Nk ] if A < 0 where ) is a real number.
RyAkL] 1 :

(iii) \K = {
(iv) K x G = [kr,kr] % [91, gR]

[Min(krLgr,kLgr, kr9r, krgr), Max(krgr,kLgr. kR, 9L, kRGR)]s
(krgr, krgr],only if kz, > 0 and gr, > 0.

Considering the optimistic decision making for maximization problems, the
order relation >, ,.x between the intervals K and G is defined as

(v) K >,max G if and only if kr, > gz,

(vi) K > omax@G if and only if K >, .x G and K # G.
Considering the pessimistic decision-making for minimization problems,
the order relation >, max between the intervals K = [kr, kr] = (kc, k)
and G = [gr, 9r] = (9e, gr) may be defined as

(vii) K >pmax G if and only if ko > gc, when intervals K and G are either
disjoint or partially overlapping.

(viil) K >pmax G if and only if k¢ > go and k, < g, when interval K is
contained in interval G.
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3 Methodology and formulation

A popular and simple case of game theory is two persons zero sum game
in which it is assumed that two players are involved, each having a finite
number of strategies, and the algebraic sum of the gains and losses of those
two players is equal to zero, that is, due to the interaction of any pair of
strategies of the competitive players (say A and B), the amount received by
one player is exactly equal to the losses of the other player. This can be
illustrated with the following the m x n matrix:

G11 -+ Q1n
M =

Aml *°* Amn

where M € R™*™ is an m x n real payoff matrix of player A. Here RV is the
U-dimensional Euclidean space and a;; is the payoff of player A, when player
A plays the strategy ¢ and player B plays the strategy j.

A mix strategy of player A is given by the vector z in R, that is, nonnegative
orthant of R™, such that

—
]
=

xzte,, =1 where e, = | . and x = . > 0.

1 mx1 Tm

Thus if S™ is the strategy space of player A, then S™ = {z € R, z" e,,, = 1}.
Similarly, the strategy space of player B is given by S™ = {y e Eﬁ, yt e, =
1. i i

Here, the vector ¥ denotes a mix strategy of player B such that y¢ e, = 1.
If player A playsNthe mix strategy z and B plays the mix stratggy Y, then
the expected payoff of player A is given by My = >"1" Z?Zl aijx;yj.
The player A’s mix strategy f# is said to be his optimal strategy if ft M g# <
f# M y#  for all T e S™, where ¥# is B optimal strategy.

SimilarlNy, the player B’s strategy g; is said to be optimal strategy if

o M Yy > o M y# for all y € S™.

Thus player A’s objective is to determine the optimum values of x;’s in such
a manner that it can maxi-min its expected payoff for any values of the
elements of the vector y that player B chooses.

Hence from player A’s point of view, the game can be expressed by the
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following problem:

Maz Z(z) = Mi s 1
ax (f) j:zlnizzla”xl (1)
subject to zt e, =1
zt >0
From B’s side, we have
Min U(Y) = Af:‘ﬁw;a“% 2)
j=

subject to yte, = 1.

However, as discussed in the introduction section in real-life situation, the
payoffs are generally imprecise, and here we have represented them by
interval-valued numbers, that is, a;; = [aij, , @ij,)-

Thus

m

m m m
> aijzi =Y laij,aij e = | @i, Y i) -
i=1 i=1 i=1

i=1

Hence (1) becomes

n m m
Max Z(x) = len E Qij, T, E Qijp i |
~ j=1 |4 ‘
i=1 =1

subject to zte,, =1

ostzo.

From B’s point of view, the problem is
m m m
Min U(g) = ]\Zfzai.’l,' Zl QijrYj, Zl QijpTj
j= j=

subject to ¥te, =1

I
v
1O

4 Solution procedure

We have developed a real-coded GA for solving the interval-valued game.
The main algorithm and the broad working principle of GA are widely pop-
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ular and are available in several books and journal papers. Hence, we do not
present it here anymore. However, the finer details of its basic components
like “representation of chromosome”, “initialization of population”, “evalu-
ation function”, “Selection process”, and “Genetic operators (crossover and
mutation)” are explained below in brief. Furthermore, here we explain the
GA developed for solving the problem from player A’s side. For solving the
problem from player B’s side, an almost similar approach is adopted.

In the problem formulated by us, from player A’s side, there are “m” (> 2)
continuous decision variables (each representing the probabilities with which
each of the “m” strategies is played by player A). Hence the ith chromosome

is represented by a real row matrix X;(A) = [X;1, Xi2, ..., Xim,], where
Xi17Xi2,...,Xim (SuCh that Z;rlzl Xij =1&0 < Xij < 1 for allj =
1,2,...m,) represent the decision variables, xz1,xs,..., 2, respectively, of

the problem.

After representing the chromosomes, the population size (popsize) numbers
of chromosomes have been initialized.

In this problem, for each chromosome, the first component (gene), that is,
X1, is initialized by randomly generating a real number between 0 and 1.
Then, X, is initialized by randomly generating a real number between 0
and (1 — Xj;1). Similarly, X3 is initialized by randomly generating a real
number between 0 and 1 — (X;; + X;2), and so on, until the value of the
last component is taken as X;,, = {1 — Z;";ll X;j}. For each component
of each chromosome, random numbers have been selected by using uniform
distribution.

In the evaluation function, the fitness value for each chromosome (i.e.,
a potential solution) is calculated. In our work, the fitness value for each
chromosome is considered to be the value of the objective function corre-
sponding to it. Using the selection operation, the below-average solutions
are eliminated from the population for the next generation. In this work,
the tournament selection scheme of size two with replacement has been im-
plemented. In this selection scheme, at first, two chromosomes are randomly
selected. Then out of these two chromosomes, the better chromosome (i.e.,
one having the better fitness value) is finally selected for the next generation.
The selection of a better chromosome is made on the basis of definitions (vii)
and (viii) (discussed under section 2) of order relations between two interval
numbers as the objective function of optimization problem be interval valued.
Once the selection process is complete, the surviving chromosomes become
eligible to take part in crossover operation, in which at the time two parent
chromosomes get involved to generate offspring. These offspring possess the
features of both the parent chromosomes. Here we have denoted the prob-
ability of crossover by pobcross. In this work, the crossover operation (as
shown in Figures 1 and 2) is done in the following manner:
At first, pobcross* popsizeis is found and its integral value is stored in variable
V.
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(i) Then two chromosomes X;(A) and X,(A) are randomly selected from
the population for crossover. For creating the rth (r = 1,2,...,m)

component Xi/T and Xé,, of the two offspring, the following procedure
is adopted.

(ii) A real number “h,” is randomly generated between 0 and | X;, — Xg|.
(ifi) If X;r > Xy, then X/ = Xy — hy and X, = X + by
Otherwise, if X;, < Xgp, then X/ = X, + hy and X} = Xgp — h,.

The above steps [(i) —(iii)] are repeated for V/2 times. Let the parent chromo-
somes be X;(A4) and X,(A), as shown below in Figure 1: Now if it is assumed

Xi(A) > X/E = )(/iZ = X/tmz
(Xuthy) | (Xip-hy) |7 | (Xiwthw

Xo(4) '::T Xg1= Xp= | Xgm=
(Xgichi) | (Xg2thy) - ( Xgm=hn)

Figure 1: The parent chromosomes

that X;1 < Xg1, Xin > Xga, and X, < Xy, then the child chromosomes
Xl/ (A) and X,; (A) will be given by (as shown below in Figure 2): By apply-

4D =21, | %2 | %o | . | Xim
Xy (4) :DT
Xq] XqZ qu’ vee qu

Figure 2: The child chromosomes

ing the mutation operation to a single chromosome, random variations have
been injected into the population. The objective of mutation is to push the
population slightly towards a better path. Here uniform mutation has been
used and the probability of mutation has been denoted by pobmute.

If the elements (genes) X;, and X;; of chromosome X; are selected for mu-
tation, then | X, — Xit| = b(say) is first calculated. Then the modified value
of X, and X;; are given by

x| K FAO), A Xig > X, e[ X+ AD), 0 Xy > Xy,
ww Xl - A(b), if Xz't < Xiwa ot Xit — A(b), if Xiw < Xita
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where w € {1,2,...,m}, t € {1,2,...,m}, and A(b) = a is a random real
number between [0, b].

5 Numerical example

We have considered three examples and solved them with the proposed GA.
Except for Example 3, in the other two examples, the payoffs are considered
as interval-valued. However, in Example 3, they are considered as fixed (by
taking identical values for the left boundaries and right boundaries of the
intervals).The values of the parameters considered in these examples are all
feasible, although they have not been selected from any case study. In each of
the examples, 20 independent runs have been performed by the proposed GA,
of which the best value of the game has been taken and the corresponding
mix strategies of both the players are determined and displayed in Tables 1-6.
The following values of GA parameters are used in this work: popsize = 100,
pobcross = 0.95, pobmute = 0.15, maxgen = 1000.

Example 1.
[2,7,3,3] [0,8] [-3,—1]
My, = [-5,—1] [0, 0] [0, 2]
[-1.5,-0.5] [-6,—2] [0.25, 3.75]

Mixed Strategy of player A i.e.f Value of the game in interval | Expected value of the game, i.e.,
form [Obj L, Obj R] center value of [Obj L, Obj R]
0.403846 [71.120192, 1.427885]
z = [0.230769 [—2.192308, 2.500000] 0.153846
- 0.365385 [-0.611539,0.919231]

Table 1: Solution for player A

Mixed strategy of player B, i.e., ¥ | Value of the game in interval | Expected value of the game, i.e.,
form [Obj L, Obj R] center value of [Obj L, Obj R]
0.153846 [—1.1738462,1.430769)
Yy = 10.230769 [—1.769231,1.461538] —0.153846
~ 0.615385 [—0.076923,0.769231]

Table 2: Solution for player B

Example 2.

I
n
=
w3
RSN
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Mixed strategy of player A, i.e., | Value of the game in interval

form [Obj L, Obj R]

Expected value of the game, i.e.,
center value of [Obj L, Obj R]

0.225490 [2.725490, 6.725490]
x = |0.598039 [3.901961, 5.549020] 4.725490
~ 0.176471
Table 3: Solution for player A

Mixed strategy of player B, i.e., ¥ | Value of the game in interval

form [Obj L, Obj R]

Expected value of the game, i.e.,

center value of [Obj L, Obj R|

0.607843 [—6.450980, —3.000000]
Yy = [0.039216 [—6.294117, —3.156863] —4.725490

~ 0.352941

Table 4: Solution for player B
Example 3.

[5,5] [7,7] [4,4] [10, 10]

Mz = |[4,4] 3,3] [7,7] [2,2]

(7,71 12,2] [5,5] [6,6]

Mixed strategy of player A, i.e., z

Value of the game in interval from
[Obj L, Obj R]

Expected value of the game, i.e.,
center value of [Obj L, Obj R|

0.548387
0.290323
0.161290

14

[5.032258, 5.032258]

5.032258

Table 5: Solution for player A

Mixed strategy of player B, i.e., ¥

Value of the game in interval from

[Obj L, Obj R]

Expected value of the game, i.e.,

center value of [Obj L, Obj R]

0.354839
0.225806
0.413955
0.000000

—5.032258

IS

[—5.032258, —5.032258]

Table 6: Solution for player B

6 Sensitivity analysis

The outcome of this work is heavily dependent on the stability, convergence,
and efficiency of the algorithm proposed by us. Hence, to study this stability,
by considering Example 1, the sensitivity of the “expected value of the game”
(from player A’s point of view) have been analyzed graphically with respect
to GA parameters like pobcross, pobmute, maxgen and pobsize separately,
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keeping the other parameters at their original values. Figures 3—6 reveal that
the result of Example 1, obtained by the GA proposed by us, is stable over
a large range of the GA parameters mentioned above.

when pobcross = 0.95, pobmute= 0.15,
maxgen = 1000

0.156
<
~0.154 +
g
m0.152 +
Q.
5 015 +
&£

0.148 +

0.146 +

Expected value of the game

0.144 +

0.142 } t

popsize

Figure 3: Expected value of the game for player A vs popsize

when popsize = 100, pobcross = 0.95,
pobmute = 0.15
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g 0144
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=

0.142 + + t + |

250 450 650 850 1050 1250
maxgen

Figure 4: Expected value of the game for player A vs maxgen

Figure 3 shows that when pobcrossis fixed at 0.95, pobmuteat 0.15 and
mazgenat 1000, then the expected value of the game is fairly stable when
the popsizeis equal to or above 43. Similarly, it is evident from Figure 4
that when pobcross, pobmute and pobsize are kept at their original values,
then once the value of mazgen goes above 452 mark. Moreover, the expected
value of the game becomes perfectly horizontal and thus confirms that it is
perfectly stable. Similarly, from Figures 5 and 6, it is clear that the expected
value of the game is stable when the value of pobcrossis greater or equal to
0.72 and the value of pobmuteis greater or equal to 0.1.
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when popsize= 0.95, pobmute=0.15,
maxgen = 1000
o 0.15385 ¢
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- —
bl
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0.15381 + + + t |
0.5 0.6 0.7 0.8 0.9 1
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Figure 5: Expected value of the game for player A vs pobcross

when popsize= 0.95, pobcross= 0.95,
maxgen = 1000
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0.1538
0.1536
< 0.1534
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0.1526 4 + ! |
0 0.2 0.4 0.6
pobmute

Expected value of the game

Figure 6: Expected value of the game for player A vs pobmute

7 Conclusion

In this paper, a heuristic technique has been developed to solve two per-
sons m X n zero sum games (m > 2,n > 2), with interval-valued payoffs
and interval-valued objectives. It is a well-known fact that during the design
phase of the payoff matrix of a game rarely the available information is free
from impreciseness. Because of this impreciseness, the payoffs of the pay-
off matrix have a certain degree of ambiguity present in them. To address
this impreciseness-driven ambiguity in payoffs and goals, since the end of the
last century, several types of research have been done in two persons zero
sum games with the help of fuzzy approach. However, as discussed in the
“Introduction” section of this paper, the interval approach has some distinct
advantages over the fuzzy approach. While dealing with impreciseness us-
ing the interval approach, one can be absolutely sure that the interval result
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will always contain the exact result irrespective of whether its upper bound-
ary and lower boundary are overestimated. Hence, in this work, we have
addressed the said impreciseness with the help of interval-valued numbers
and thus formulated the game with interval-valued payoffs and objectives.
To solve the game, a real coded GA with interval fitness function, tourna-
ment selection, uniform crossover, and uniform mutation has been developed.
Finally, a few numerical examples have been solved with the help of the de-
veloped GA and to study the stability of the GA, sensitivity analyses with
respect to different GA parameters have been done and shown graphically.
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Abstract

We offer a method for solving the fractional optimal control problems of
multi-dimensional. We obtain a fractional derivative and multiplication op-
erational matrix for Mott polynomials (M-polynomials). In the proposed
method, the Caputo sense of the fractional derivative is applied on dynam-
ical system. The main feature of this method is to reduce the problem into
a system of algebraic equations in order to simplify it. We also show that
by increasing the approximation points, the responses converge to the real
answer. When the degree of fractional derivative approaches to 1, then the
obtained solution approaches to the classical solution as well.

AMS subject classifications (2020): 49MXX, 34HO05.

Keywords: Mott polynomials; Caputo derivative; fractional optimal control
problems; operational matrix.

*Corresponding author

Received 16 February 2021; revised 24 November 2021; accepted 9 December 2021
Seyyed Ali Alavi

Department of Mathematics, Payame Noor University, Tehran, Iran.

mail: ali336alavi@gmail.com

Ahmad Reza Haghighi
Department of Mathematics, Technical and Vocational University, Tehran, Iran.
mail: ah.haghighi@gmail.com

Ayatollah Yari
Department of Mathematics, Payame Noor University, PO BOX 19395-3697, Tehran,
Iran. mail:a_ yary@yahoo.com

Fahimeh Soltanian
Department of Mathematics, Payame Noor University, PO BOX 19395-3697, Tehran,
Iran. mail:f soltanian@pnu.ac.ir

201


https://ijnao.um.ac.ir/article_41458.html
https://ijnao.um.ac.ir/
https://orcid.org/0000-0003-3068-3378 

202 Alavi, Haghighi, Yari and Soltanian

1 Introduction

Over the last years, many researchers have developed fractional calculus and
its applications in physics, chemistry, engineering, and so on; see [2, 7, 8,
12]. A fractional dynamic system (FDs) is a system whose dynamics are
expressed by fractional differential equations, and a fractional optimal control
problem (FOCP) is an optimal control problem for an FDs [4, 26]. The
theory of optimal control is an area in mathematics that has been developing
for years, but the theory of fractional optimal control is a new area. Several
authors studied this field [1, 3, 9, 22]. Some applications of FOCPs are given
in [10, 19]. In most papers, one-dimensional FOCPs are considered where
the problem is only with one state, one control variable, and one fractional
differential equation [14, 15, 28]. In recent years, the use of different methods
for solving optimal control problems has been considered by some researchers.
A new numerical approach for solving FOCPs, including state and control
inequality constraints using new biorthogonal multiwavelets, was made by
Ashpazzadeh, Lakestani, and Yildirim [6]. In this paper, we consider FOCPs
in the Caputo sense with multi-dimensional variables. In this method, the
state and the control vectors do not necessarily have only one dimension.
An FOCP can be defined with respect to different definitions of fractional
derivatives. Most important types of fractional derivatives are the Riemann—
Liouville and the Caputo. In this paper, we consider the multi-dimensional
FOCP as follows:
Determinate states X (t) € R™ and controls U(t) € R*, which

1
Min J(t, X (t),U(t)) :/0 ft, X(t),U(t))dt, (1)
subject to
D%;(t) = gi(¢t, X (), U()), 0<a<l,0<t<lyi=1,....,n, (2)

and satisfy the initial condition

where
X(t) = [z1(t),... ,xn(t)]T, U(t) = [ui(t),. .. ,uk(t)]T, (4)

Xo = [201(t),..., 20, (t)]T, and also f, g; : [0,1] x R® x R¥ — R are poly-
nomial functions. The above problem reduces to a standard optimal control
problem, when o = 1.

The main purpose is to generalize the Mott operational matrix to frac-
tional calculus. In the present work, we use Mott polynomials (MPs) for
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solving FOCPs. The method consists of expanding the solution by MPs with
the unknown coefficients. The properties of MPs are used to evaluate the
unknown coefficients and find an approximate solution for X (¢) and U(t)
in the problem. Also, illustrative examples are included to demonstrate the
applicability of the new approach.

This article is organized as follows. Section 2 presents some of the pre-
liminaries in fractional calculus. Section 3 describes the MPs and function
approximation. We make an operational matrix for fractional integration,
derivative, and multiplication by MPs in Section 4. In Section 5, we apply
the MPs to solve multi-dimensional FOCPs. In Section 6, the convergence
of the proposed method is discussed. In Section 7, the numerical examples
are simulated to demonstrate the high performance of the proposed method.
Finally, Section 8 concludes our work.

2 Some preliminaries in fractional calculus

This section provides some basic definitions of the fractional calculus.

Definition 1. We define from | = {f(t): > 0 for t>0,f(t) =
tpfl()wherep>u,f1600,oo}andC’,’}:{ : t) € Cy,}, where
n € N and pu € R.

Definition 2. The Riemann—Liouville fractional integral operator of order
a > 0 of a function f € C,, p > 1, is defined as [11]

(1a)f0 )o=1f(s)ds, a>0,t>0,

ft), a=0,

ol (1) = ()

and forn —1 < a <n,n € N,t >0,f € C", the fractional derivative of
f(t) in the Caputo sense is defined as

oD f(t) = 1" D" f(t)

d
t n—a—1
Ty Jolt— —— -1 N
—{Tn-a) fo( s) ds"f(s)ds’ n <a<n,né€N,

Fm ), a=mn,n€N,
(6)

where D™ is the nth-order derivative.

Definition 3. For f € C,,,u > —1,a,8 > 0, we have [27]

P(v+1) o

It =
o F(v+a+1)

; (7)
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and forn —1 < a <n,n € N,t >0,f € C},p > —1, also, we have the
following properties:

L §DIf(t) = f(1),

n—1 l‘k
2. I*§Df(t) = f(t) — X fD(0%) 75,
=0 k!

3. ¢DPF(t) = I°B D f(t).

3 MPs

The MP s,,(t) is defined by (see [21, 23, 25])

n(%)
A\ n t—2k
sn(t) = (1) <2) (n—1)! (k) (*l)kmv (8)
k=0 ’
where
n g if n is even,
n(5) =98 10
- — = if n is odd.
2 2

From the above definition, it is obvious that so(t) = 1 # 0. For this reason
sn(t) is a Sheffer set [29]. The first few MPs are

so(t) =1,

s1(t) = —%t,

so(t) = it2,

s3(t) = Zt— éts,

s4(t) = —th + liﬁt‘*,

s5(t) = —%t + %ﬁ - 3%755.

Now we define the vector A,, for » = 0,1,...,n. If r is odd, then for i =
0,1,...,n,
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A =b,, (9)
_J0, i=2l,1e NU{0},
bir = {c, otherwise, (10)
~1\" ) (=1
" 2 (r — 2k; — 1)
ki:ﬂjaﬂj_la"woa
r—1 r—1
B 5 —J =01 (11)
If r is even, then for i = 0,1,...,n,
A=, (12)
, [0 i=2+11ecNuf{o},
bi, = {cgr otherwise, (13)
1 T 7" ~1 k.
o (21 oy
" 2 (r—2kl —1)!
k;:B_;aﬁgi]-a7Oa
, T r
= — =0,1,...,=. 14
Bi=g5-4 3=01L....3 (14)

Hence, S,(t) = A,.T.(t) for (r = 0,1,...,n), here T,.(t) = [1,t,...,t"]T.
Then, we define an (r + 1) x (r 4+ 1) lower triangular matrix A such that

A=[Ag,A1,..., AT and A;(i =0,1,...,n) is a row vector of order 7.
As a result,
on(t) = AT(1), (15)
where
on(t) = [s0(t),51(8), - -, sn(t)] - (16)

3.1 Function approximation

We recall here a theorem that was stated and proved in [20]. Suppose that
H = L?[0,1] is a Hilbert space and that {sg, s1, ..., .} is the MPs of degree
n on the interval [0,1]. We define Y = Span{sg, $1,...,5,}. Let f be an
arbitrary element in H. Since Y is a finite-dimensional subspace of the space
H, the function f has the best unique approximation on Y like f,, € Y, that
is, there exists f,, € Y such that
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1f = fall2 < IIf = yll2, for all y €Y, (17)

where ||f|l2 = +/(f, f) and (-,-) denotes the inner product. Since f, € Y,
therefore f, is a linear combination of the spanning basis of Y; that is, there
exist n + 1 coefficients

C =lco,c1,.--,¢n] €R (18)
such that
F() = fa(t) =Y e555(t) = CTpn(t), (19)
j=0
where

If = fallz = min.

(20)
Then C' can be obtained by
C= Q_1<f(t)’ (pn(t»v (21>
where
1
Q= {en(®hn(®) = [ onlthon(t)et. (22)

Theorem 1. [20] Let X be an inner product space and let M # () be a
convex subset that is complete in the metric induced by the inner product.
Then for every given x € X, there exists unique y € M such that

5= inf ||z —g| = |z -yl 23
nf o —gll = lle - yll (23)

4 Mott operational matrices

4.1 Mott operational matrix of the fractional integration

In this section, we describe the MPs operational matrix of fractional integra-
tion of the vector ¢,. The operational matrix can be approximated as

I%pn(t) = Pon(t), (24)
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where P is the (n + 1) X (n 4+ 1) Riemann-Liouville fractional operational
matrix of integration. We construct P as follows:

N h(3) ; R
= 0 () G0 ()0 gy
1Y "Gy T(i — 2k + 1)
=1 (5) G-y e .
2 = (i—2k—1)! 't —2k+a+1)
(25)
Now we approximate t*~25%® by n + 1 terms of the Mott basis
ti_2k+a ~ i:bjsj (t), (26)
§=0
where
1
b = Q;l/o ikt (t)dt
. h(%) .
B 1\ () (—=1)* 1
= (=1 (2) (]*1)!;0 (j£2L—1)! i %kta+j-2L+1
(27)
Therefore we have
Iasi(t) ~ ZB”S]('&), (28)
§=0
where
1\
By =1 (5) =10 -1
h(3)n(4) :
() () ==
= = \L) \k (i —2k—1)1(j —2L —1)!
1
“i¥j—2L—2%ktatl (29)
and
1
Q) = (s5(t)s5(0) = [ 505,07 (30
0
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Finally, we obtain

B,y ... Bup

where P is called the MPs operational matrix of fractional integration.

4.2 Mott operational matrix of the fractional derivative

In this section, we describe the MPs operational matrix of fractional deriva-
tive of the vector ¢, (t). The operational matrix can be approximated as

0D on(t) =~ Ton(t), (32)

where T is the (n+1) x (n+1) operational matrix of the fractional derivative.
We construct T as follows:

c o 1 ! n—a—1 d"
DFen(t) = e [ (=9 en(s)ds

I'n—«
1
ol (1),

L(n—a)

tnfafl

where * denotes the convolution product and

oM (t) = D"pn (t).

Therefore we have

D%, (t) = mtnfwl * D"y ()
D" o1 D" a1
= o n(t) = ——t" ¢ AT, (t
I'(n—a) *ealt) L(n—a) * ®)
AD" n—oa— n
:mt 1*[17t,...,t]
AD"
= o) )[t"_"‘_l e N A
n—a«
= AD"[D1, D"t,..., D*t"]
0! 1! n!
= AD" ¢ glmee 7 yn—a
Fl-a) 'TC—a) '~ 'Th-a+l)
= AKD"T,,
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where K is an (n + 1) X (n + 1) matrix where the entries are given by

1! .
Ky;={Ti+1-a) "7
0, i # 7,

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

and
T, = [t t', ... ",
Now we approximate t"~% by n + 1 terms of the Mott basis

e~ ET(Pn (t),

where
1 1
E:Q‘l/ t"_acpn(t)dt:Q_l/ t"TYAT,, (t)dt
0 0
1
:Q*lA/ t"O,t, .t dE
0
1 1 1 T
=Q'A , ,
n—a+l n—a+2 n—a+n
and

1
Q = (¢n,¢) =/ Pn(t)n(t)dt
0
1 1
= / AT, ()T, ()T ATdt = A / T,(t)T,dtAT = AHAT,
0 0

where H is the well-known Hilbert matrix

r 1 1 1 1 7

2 3 1
1 T 1 m

H = 2 3 4 n+2
111 1

ln+1 n+2 n+1 2n + 14

Finally, we obtain
0D7 o (t) = Ton(t),
where

T = AKD"E. (33)
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Moreover, T is called the MPs operational matrix of fractional derivative.

4.3 The operational matrix of multiplication

The following property of the product of two Mott function vectors will be
also used:

Cln(t)on(t) = @u(t)TCT, (34)

where C is the (n41)x (n+1) multiplication operational matrix. To illustrate
the calculation procedure, we let

CTon(t)on(t)” = [co(t), c1(t), ..., ca()].
Now we approximate CT ¢, (t)¢, (t)T as follows:
ci(t) = &ys;i(t) = Clon(t), (35)
§=0

where

Ci = [0, ity Cin) - (36)

Using (21), we obtain

k= <Zéij8j(t)73k(t)> =Y éydp(t),  Gjk=0,....n, (37)
j=0 Jj=0

where ¢ = (¢;(t), si(t)) and

dji = (55 (), si(t)). (38)
Therefore
cr' =CTp, (39)
and
Ci=[ct,....cM7, (40)

where D = [d;;] is a matrix of order (n+ 1) x (n + 1) given by (38). Also,
CF in (39) is given by
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cr=crfp-L (41)
Hence, we get the operational matrix of multiplication as

Co = [Ei5]o<i j<n- (42)

5 MPs for solving multi-dimensional FOCPs

Using Theorem 1, we can approximate the state functions z;(t) and the
control functions w;(t) as

zi(t) = Clpn(t), i=1,...,n, (43)

ui(t) = Bl on(t),  j=1,...,k, (44)
where C;, B; € Rm*Ux1. By using (32) and (43), we can write

D%z;(t) = CT Dopn(t), i=1,...,n.

As a result, problem (1)—(4) reduces to

Minimize /1 ft,CEon(t),...,C o, (t), Bl on(t), ..., BEp,(t))dt,
0
subject to
CT Ton(t) = gi(t, CT n(t), ... Cuon(t), B @n(t), ..., By ¢n(t)),
with the initial conditions
Clp,(0) = xo4, i=1,...,n. (45)

Since functions f, g; are polynomials, we get the following approximations:

1
/ F(6X(0),U(t))dt ~ F(Cr,...,Co, B, By, (46)
0
gi(t,X(t), U(t)) ~ Gi(Cl, N Cn, Bl, ey Bk)@n(t)7 1=1,...,n,
(47)
where F,G; : Rimtxn o Rlmtl)xk _y RIxX(m+1)  For each i = 1,...,n, we

can generate algebraic equations from (47) as follows:
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and from (45), we set Gy, = CT 0, (0) — 204

Finally, the FOCP (1)—(4) has been reduced to a parameter optimization
problem, which can be stated as follows:

Find C; and Bj that

Min F(Ch...,Cn,Bh...,Bk)

S,t_ éi,j(clv"'70n7B17"'7Bk) :0;
i=1,....,n,7=0,...,k.

We define the Lagrange function for the above problem as

L(Cy,...,CnyB1,...,Bi, A1y, An)

k
=F(Cy,...,Cy,By,...,B sz ii(C1y ..., Cny By, ..., By),

and consider the necessary conditions for the extremum and obtain the cor-
responding system of algebraic equations

oL oL

= — = =1,...
aCl 07 a)\z 0’ ? ’n’
oL
aB] 07 ] ? Y

These equations can be solved for C;, Bj, and i by Newton’s iterative
method. Then, we get the approximate value of the state functions x;(t)
and the control functions u,;(t) from (43) and (44), respectively.

6 Error estimation and convergence analysis

In the following theorem, the error estimation for the approximated functions
will be expressed in terms of Gram determinant. For any given elements
Z1,Ta,...,%y, in a Hilbert space H, the Gram determinant of these elements
is defined as follows [20]:
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(x1,21) (x1,22) ... (T1,Zy)
G(x1,22,...,2p) = (xz,:xﬁ <x2’:x2> (xz,:$n> . (48)
(Xp, 1) (Tp,x2) ... (T, Zn)

Theorem 2. Suppose that H is a Hilbert space and that Y is a closed
subspace of H such that dimY < oo and y1,¥s, ..., yn is any basis for Y. Let
x be an arbitrary element in H and let yy be the unique best approximation
to z out of Y. Then from [20]

G(x7y1ay27 .- ’Z/n)
, 49
G(yhy%"'vyn) ( )

lz = ol =

where
(x,2) (x,y1) ... (T, Yn)

<y1,$> <y1ayl> <ylayn>
. o A (50)

G(x7y17y2a"'7yn) =
Yn> ) Ynsy1) -+ Yns> Yn)

The following theorems illustrate that by increasing the number of MPs
the error tends to zero.

Theorem 3. Let f be an arbitrary element in H. Then the function f has
the best unique approximation on Y like f,, € Y; that is,

there exists f, € Ysit. forally €Y :||f — full2 < IIf — yll2s (51)

where || fll2 = V{f, f) and (-,-) denotes the inner product. Since f, € Y,
therefore f,, is a linear combination of the spanning basis of Y'; that is, there
are n + 1 coefficients

02[605617"'7C7I]€R7 (52)

such that

£ = 1) = 3 eisy(8) = CTiul) (53)

where

|f = full2 — min.
(54)

Then C' can be obtained by
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C=Q Hf(t)pnl(t)),

where

Q = (ult). u(t)) = / on(t)on()Tdt.

Theorem 4. Suppose that f(t) € L?[0,1] is approximated by f,(t) as

fn(t) = Zciﬁi(t) = CT@n(t)a
i=0
where C and ¢,,(t) are defined respectively in (55) and (16). Then
i 17(5) ~ fu(®)] o = 0.
The error vector el® of the operational matrix is given by

el = [elf, elf, .. .,eIfL‘}T = P, (t) — I%pp(t).

From (49) and Theorem 2, we have

i—2k+a - iy _ G(ti_zk-i_aasi(t)’sl(t)?'"73n<t))
e ;b“ _( Cls0@),51(0), -2 5n(D) )

Hence, according to (59) and (28), we have

leZfl2 = | 1%si(t) = > Bijs;(t)
7=0

2

2w

(1)

IN
| — |
/-\
l\.’)\»—l

~—

l
2

1 2+
l (e} b
it 2L —2%kta+tl ;) 753

" Z( ) ()

(55)

(56)
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r(3)h(%) Nz . ,
N
et <L> <k>(_l) (i — 2k — 1)I(j — 2L — 1)
1
v j 2L —2kta+tl
(G so(t), 51 (1), salh)) 3
( G(s0(1),51(1), -, 5n(1)) > : (61)

By considering Theorem 4 and using (61), one can conclude that by in-
creasing the number of the Mott bases the vector eI tends to zero.

7 Numerical examples

To demonstrate the applicability of the numerical scheme, we apply the
present method for the following illustrative examples.

Example 1. [16] Consider the following two-dimensional FOCP:

Min J[u,z] = %/0 (z2(t) +u(t))dt,

s.t. DY%(t) = —x(t) + u(t),
(0)=1.

8

Our aim is to find the pair (x(t),u(t)), which minimizes the performance
index J. The exact optimal solution of this problem for e = 1 is as follows:

z(t) = cosh(v/2t) + B sinh(v/2t),

u(t) = (1 + V28) cosh(v2t) + (V2 + B) sinh(v/2t),
5o ~ cosh(v/2) + v2sinh(v/2)
"~ V/2cosh(v/2) + sinh(v/2)

In Tables 1 and 2, the absolute errors of our proposed method and the
method presented in [16] for &« = 1 are given. We see that the absolute
errors of our approach are less than that of the method presented in [16].
Moreover, in Table 3, we show the comparison of the approximate optimal
value of objective functional for o = 1. It can be seen that the approximate
value J tends to J* = 0.1929092980931791356.
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Table 1: Comparison of the absolute errors of approximate optimal state for Example
1

t Present Method Method in [16]

0.1 6.23e-9 2.11e-5
0.2 4.60e-10 9.71e-6
0.3 8.94e-9 4.08e-7
0.4 1.01e-9 5.76e-7
0.5 9.33e-9 5.66e-6
0.6 3.89e-10 9.25e-6
0.7 8.67¢-9 8.35e-6
0.8 9.96e-10 4.34e-6
0.9 5.83e-9 2.59-6

Table 2: Comparison of the absolute errors of approximate optimal control for Example
1

t Present Method Method in [16]

0.1 1.1e-7 6.74e-6
0.2 1.57e-7 3.17e-6
0.3 3.49e-9 5.92e-7
0.4 1.41e-7 7.10e-7
0.5 3.84e-9 2.01e-6
0.6 1.38e-7 2.71e-6
0.7 9.80e-9 2.11e-6
0.8 1.50e-7 8.59e-7
0.9 1.08e-7 8.93-8

Table 3: Comparison of the approximate optimal value of J for Example 1

n Present Method Method in [16]
J error of J J[16] error of J [16]
7 0.1929092980931 7.6e-15 0.192909308499 1.04e-8
8 0.1929092980931 7.6e-15 0.192909298458 3.64e-10
9 0.1929092980931 4.5¢-18 0.192909298107 1.41e-11

Example 2. [13] Consider the following two-dimensional FOCP:

Min  Ju,2] = % /0 (@2(t) + 22 + w2 (8))dt,
s.it. D%xq(t) = —z1(t) + z2(t) + u(t),
D%y (t) = —2x4(t),

At o =1, the exact solutions are
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3 —2t
1 () = 0.018352¢ V2 + 2.48165¢ V2 — eT
zo(t) = e 2,

2t

u(t) = 0.044305¢¥2 — 1.0279322¢ V2 + 67

In Tables 4-6, the absolute errors when o = 1 and n = 3,4, 6 are demon-
strated, and in Figure 1 (a-c), the results for « = 0.9 and n = 3,4,6 are
plotted. In Table 7, the comparison of our numerical results for the minimum
values of J with different values of o at n = 6, 7,8 with the results obtained
in [24] is tabulated. In Figure 2 (a-c), we show that when « tends to 1, the
approximate solutions tend to the exact solutions. In [13], a reasonable result
was achieved with a large number of approximations (n = 64, 128), while in
the present work, we achieve a satisfactory result with at most six elements
of the Mott basis, which demonstrates the efficiency of the new method even
when the number of approximations is not so great.

Table 4: Absolute errors of x;(t) for a = 1 at various choices of n for Example 2

n

t 3 4 6

0.1 6.2546 x 10~* 7.4441 x 1074 1.5002 x 10~°
0.2 4.5464 x 10~3 9.0972 x 104 8.3446 x 1076
0.3 3.9041 x 10~3 1.4174 x 1075 1.0492 x 105
0.4 1.1462 x 1073 7.5444 x 10~* 5.1504 x 10~6
0.5 1.9425 x 1073 8.7140 x 10~4 1.2149 x 107°
0.6 4.0841 x 1073 3.1893 x 10~* 1.0835 x 1076
0.7 4.3836 x 1073 5.3794 x 10~* 1.2403 x 105
0.8 2.2303 x 1073 1.0500 x 1073 5.0792 x 106
0.9 2.7809 x 10~3 3.6221 x 10~* 1.6075 x 107°

Table 5: Absolute errors of z2(t) for a = 1 at various choices of n

for Example 2

n

t 3 4 6

0.1 1.8817 x 104 1.0437 x 1073 1.3953 x 10~°
0.2 1.0761 x 1072 1.4093 x 1073 7.5730 x 106
0.3 1.0648 x 102 1.3573 x 104 9.8425 x 106
0.4 4.7251 x 1073 1.0583 x 1073 4.5687 x 10~6
0.5 3.0146 x 10~3 1.3381 x 1073 1.1291 x 1075
0.6 9.3023 x 1073 5.9271 x 10~* 1.2293 x 106
0.7 1.1462 x 1072 6.9627 x 10~* 1.1414 x 1075
0.8 7.3019 x 1073 1.5621 x 1073 4.8958 x 1076
0.9 4.9714 x 10~3 6.4096 x 104 1.4835 x 107

LJNAO, Vol. 12, No. 1, (2022), pp 201-227



218

Alavi, Haghighi, Yari and Soltanian

Table 6: Absolute errors of u(t) for a = 1 at various choices of n for Example 2

n
t 3 4 6
0.1 6.6070 x 10~* 2.3079 x 1074 5.0375 x 10~
0.2 1.7968 x 104 3.1360 x 10~* 2.7248 x 1076
0.3 7.8105 x 104 3.1989 x 10~° 3.5467 x 106
0.4 9.3073 x 10~* 2.3164 x 10~* 1.6400 x 10~
0.5 6.1527 x 10~* 2.9416 x 10~4 4.0622 x 1076
0.6 1.9916 x 10~° 1.3128 x 1074 4.4423 x 1077
0.7 7.0047 x 1074 1.5236 x 1074 4.1084 x 1076
0.8 1.0445 x 1073 3.4459 x 10~* 1.7637 x 1076
0.9 5.7713 x 10~* 1.4011 x 10~ 5.3528 x 106

Table 7: Values of J when a approaches to 1, for Example 2
PresentMethod Method of [29]

« n==6 n="7 n=_§ n==06 n=7T n=2_8
0.6 0.329.09 0.32909 0.32910
0.7 0.35162 0.35162 0.35162
0.8 0.376 27 0.376 27 0.376 27 0.37833 0.37756 0.37717
0.9 0.403 08 0.403 08 0.403 08 0.403 98 0.403 66 0.403 46
0.99 0.429 00 0.429 00 0.429 00 0.429 09 0.42905 0.429 04
0.9999 0.43195 0.43195 0.43195 0.43196 0.43196 0.43196
1 0.43198 0.43198 0.43198 0.43199 0.43198 0.43198

Example 3. [1, 5, 22] Consider the following FOCP:

Min  J[u,z] = %/0 (z2(t) +u?(t))dt,

st. D%(t) =tx(t) +u(t), 0<a<l,
z(0) = 1.

This problem has the exact solution J = 0.4842676962287272. In Figure
3 (a,b), the obtained results of the variables z(t) and u(t) are plotted for
different values of . In Figure 4 (a,b), the comparison between the exact
solutions and the proposed method is plotted for n = 8 and @ = 1. In
Table 8, the comparison of our numerical results for the minimum values of
J for o = 1,0.99 at n = 5 with the results obtained in [18, 24] is tabulated.
Obviously, our estimated results are in good agreement with them.
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x,(0)

(a) (b)

Figure 1: The behavior of the approximate solutions of Example 2 for n = 3,4,6 and
a = 0.9, with exact solution. (a)z1(t), (b)z2(t), (c)u(t).
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Figure 2: The behavior of the approximate solutions of Example 2 for n = 6 and
a=0.9,0.99,1. (a)z1(t), (b)z2(t), (c)u(t).
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Table 8: The estimated values of J for different values of a and n = 5 for Example 3

o Present Method Method of [24]

Method of [18]

1 0.484267
0.99 0.483461
0.9 0.475874

0.484268 0.484268
0.483468 0.483463
0.476067 0.475883

0 01 02 03 04 05 06 07 08 09

t

(a)

1

u®)

01 02 03 04 05 06 07 08 09
t

(b)

1

Figure 3: The behavior of the approximate solutions of Example 3 for n = 8 and
a = 0.75,0.85,0.95, 1, with exact solution. (a)x(t), (b)u(t).

0 01 02 03 04 05 06 07 08 09

t

(a)

1

01 02 03 04 05 06 07 08 09
t

(b)

1

Figure 4: Comparison between the exact solutions and the proposed method of Exam-

ple 3 for n =8 and a = 1. (a)z(¢), (b)u(?).

Example 4. [30] In this example, the vibration of a spring-mass-damper sys-
tem subjected to an external force is considered. In particular, the response
to harmonic excitations, impulses, and step forcing functions is examined. In
many environments, rotating machinery, motors, and so on cause periodic
motions of structures to induce vibrations into other mechanical devices and
structures nearby. On summing the forces, the equation for the forced vibra-
tion of the system in Figure 5 is obtained. It is common to approximate the
driving forces F(t)
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mi(t) + ci(t) + kx(t) = F(t),

where m, ¢, and k are fixed numbers. Also F(t) represents the control force
derived from the action of an actuator force represented by F(t) = bu(t),
where b is a fixed number. The linear regulator problem has a specific ap-
plication in the vibration suppression, and the performance index for this
problem is defined as

0] x(t)

F(t)

(©)

—= F(n)

]
P

Figure 5: (a) Schematic of the forced mass—damper system assuming no friction on
the surface and (b) free body diagram of the system of part (a) for Example 4

where ¢y and ¢y are initial and final times, respectively. We introduce the
usual state variable notation

Ty =@,
xe = §Dga(t).
Then, the equation of motion in a order can be written as

6Dy (t) = wzak ,
., C
6D wa(t) = _Eml - %-’172 + Eu'

By selecting tg =0, t; =1, c= 2, and m = a = b = k = 1, the boundary
conditions for this example are considered as

{SE(O) = 6D (1)(0),
(1) = §Dya(t)(1),
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or

{Z‘1(O) = 332(0) = 1,

For a = 1, we obtain the following exact solutions:

1393 161, 676 161
15

e(t) =[mgpme g (sin ezt)
(T g UL e TG
423 423 167 7’
9838 1er, 12872 1er, . T6
wacll) =g ™ — gy ¢ s g7t
1021 11, 626 167, 76
- 1 . 1 —t
(5956 ™ ~ 395" 1(cos 157,
16157 17, 1134 a1, . 76
e = —— e 152" — 152 7t
ue(t) =[—gg5-¢ a3 ¢ 6 )
T e 20 T
161 1263 167"

and J, = 13.00484741498823, where x1.(tf) = z(¢). In Table 9, the results
of J for different values of a and n are listed. It is seen that with the increase
in the number of the Mott basis, the approximate value of J converges to
the exact solution. Also Tables 10-12 demonstrate the approximation of
x1(t), x2(t), and u(t) for different values of n with o = 1. Figure 6 (a-d)
illustrates the behavior of state variables x1(t),z2(t), control variable w(t)
and performance index J, respectively, for n = 7 and for different values of
« with the exact solutions. Table 13 demonstrates the approximation of J,
for n = 8 and different values of . Also in Table 14, the absolute errors of
J,z1(t), z2(t), and u(t) for Example 4 are calculated at various choices of n
and a = 1.

Table 9: Approximate solutions of J for different values of a and n for Example 4

o
n 1 0.99 0.9
3 13.01904761904762 12.644 81 10.531 56
) 13.0048478586403 12.638 42 10.20967
7 13.00484741498875 12.64919 10.210 82
9 13.00484741498822 12.654 24 10.220 66
11  13.00484741498823 12.656 99 10.22768
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Table 10: Absolute errors of x1(t) for a = 1 at various choices of n for Example 4

n

t 5 7 11
0 0 0 0

0.1 8.0624 x 1076 2.8936 x 107 3.3240 x 10713
0.2 8.9073 x 10~ 3.8441 x 109 2.0139 x 10~13
0.3 1.5140 x 10~6 5.1600 x 107 5.0016 x 10713
0.4 1.1564 x 10~° 2.6349 x 10~? 8.2645 x 10713
0.5 1.2533 x 1075 7.1014 x 10~ 3.1086 x 10715
0.6 4.7572 x 106 1.6704 x 1079 8.1934 x 10~13
0.7 4.5973 x 1076 5.2971 x 1077 4.8572 x 10713
0.8 7.9685 x 1076 3.1233 x 1077 1.9929 x 10~13
0.9 3.9680 x 10~ 2.7298 x 10~ 3.1830 x 10713

1.3322 x 1071°

1.2212 x 1071°

4.4409 x 1016

Table 11: Absolute errors of x2(t) for «

=1 at various choices of n for Example 4

n

t 5 7 11

0 0 0 0

0.1 7.8816 x 10~° 2.6708 x 108 1.0362 x 10~
0.2 6.2887 x 10° 6.7790 x 108 1.4781 x 10~ 11
0.3 1.2314 x 10~4 4.6618 x 1078 1.1712 x 10~ 11
0.4 6.2434 x 1072 8.3958 x 108 5.3897 x 10712
0.5 4.2027 x 10~ 7.2681 x 1079 1.6518 x 10~
0.6 1.003 x 10~* 8.4910 x 1078 5.3266 x 1012
0.7 7.2908 x 10~° 3.2740 x 108 1.1480 x 10~
0.8 8.3314 x 1076 6.6651 x 108 1.4331 x 10~ 11
0.9 5.8537 x 107° 1.7511 x 108 9.9403 x 10~12

7.7715 x 10716

1.2212 x 1071°

7.7716 x 10716

Table 12: Absolute errors of u(t) for a = 1 at various choices of n for Example 4

n

t 5 7 11

0 3.9149 x 1073 4.0395 x 106 1.2538 x 1077

0.1 9.5758 x 1073 1.5795 x 106 2.1342 x 1010
0.2 1.3556 x 1073 6.0445 x 1077 2.8410 x 10~11
0.3 1.7251 x 104 1.1567 x 1076 2.5282 x 10710
0.4 8.5641 x 10~* 2.3114 x 1077 2.8751 x 10710
0.5 1.0077 x 1073 1.1500 x 106 3.2260 x 10~
0.6 3.5723 x 10~* 3.5077 x 1077 3.0539 x 10~10
0.7 5.0337 x 10~* 1.0067 x 106 2.0282 x 1010
0.8 8.2804 x 10~* 6.34 x 107 8.3564 x 10~ 11
0.9 1.5161 x 10~% 1.3112 x 106 2.4373 x 10710
1 1.1831 x 103 3.307 x 10~6 1.1912 x 10~?
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Table 13: Approximation values of J for n = 8 and different values of a

a=1
n
1 13.004 847414 988234117130714 1824
0.99 12.676 065068 414 313965482218 5176
0.9 10.416 927 546 051 989 730 195819 221 4
0.8 9.004 530163410743 299 622 066 577 65
0.7 8.363433733210117 712725797 350 86
Table 14: Absolute errors of J,z1,z2,u for o = 1 and different values of n
error
n error of J error of 1 error of xy error of u
11 7.6085 x 10716 4.846 x 10713 1.04 x 10711 2.792 x 10710
9 7.5908 x 10710 3.974 x 10712 7.744 x 1071 1.9x 107
8 3.8474 x 1071° 2.729 x 10710 4.563 x 107° 9.6 x 1078
7 5.2381 x 10712 3.908 x 1079 5.603 x 1078 1.024 x 107
5 4.4365 x 1077 7474 x 1076 7.234 x 1075 9.419 x 1074
o \\ Py \
\\\ \ 0 \\ //
(a) (b)
(c) (d)
Figure 6: The behavior of the approximate solutions of Example 4 for n = 7 and

a =0.88,0.90,0.99, 1, with exact solution. (a)z1(¢), (b)z2(t), (c)u(t), (d)J.
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8 Conclusions

In this paper, a new numerical method has been derived to find the approxi-
mate solutions of the multi-dimensional FOCPs; this numerical method uses
MPs. The Mott fractional integration matrix reduced the FOCP into an
equivalent integral problem. By using the Mott fractional derivative and
multiplication matrix, we can transform the equivalent functional integral
equation problem into an algebraic system of equations, where this new prob-
lem is most easy to solve. Some examples are presented to demonstrate the
validity and applicability of the new method. MATLAB (2018) is used for
computations in this study.
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Legendre wavelet method combined with
the Gauss quadrature rule for numerical

solution of fractional integro-differential
equations

M. Riahi Beni

Abstract

In this paper, we use a novel technique to solve the nonlinear fractional
Volterra-Fredholm integro-differential equations (FVFIDEs). To this end,
the Legendre wavelets are used in conjunction with the quadrature rule for
converting the problem into a linear or nonlinear system of algebraic equa-
tions, which can be easily solved by applying mathematical programming
techniques. Only a small number of Legendre wavelets are needed to obtain
a satisfactory result. Better accuracies are also achieved within the method
by increasing the number of polynomials. Furthermore, the existence and
uniqueness of the solution are proved by preparing some theorems and
lemmas. Also, error estimation and convergence analyses are given for the
considered problem and the method. Moreover, some examples are pre-
sented and their results are compared to the results of Chebyshev wavelet,
Nystrom, and Newton—Kantorovitch methods to show the capability and
validity of this scheme.
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Keywords: Legendre wavelet; Gaussian quadrature; operational matrix;
fractional Volterra-Fredholm integro-differential equations.
1 Introduction

Fractional calculus has been applied in physics in recent years, although it has
a long history in mathematics. Most of the physical phenomenon can be mod-
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eled by using fractional calculus [34, 10]. Applications of fractional differen-
tial equations and fractional integral equations create a wide area of research
for many researchers [3, 4, 12, 11]. It has been applied to model the non-
linear oscillation of earthquakes, fluid-dynamic traffic, frequency-dependent
damping behavior of many viscoelastic materials, continuum and statistical
mechanics, solid mechanics, economics, signal processing, and control theory.
To better analyze these systems, it is required to obtain the solution of these
equations. However, mostly, finding the analytical solution of these equa-
tions cannot be possible, so considering more accurate numerical solutions
can be helpful. In the literature, there are various techniques for solving
fractional ordinary differential equations (FODEs), fractional partial differ-
ential equations (FPDEs), fractional integro-differential equations (FIDEs),
and dynamic systems with fractional derivatives, such as analytical and semi-
analytical methods (homotopy analysis method, Adomian’s decomposition
method, etc.) [1, 13, 14, 15, 17, 39, 35] and numerical methods (finite differ-
ence schemes, collocation method, Tau method, etc.) [6, 36, 16, 19, 30, 5, 22].

We can find some other famous methods for the numerical solutions of
these kinds of equations. For example, spline collocation [29], analytical
Lie group approach [28], fractional differential transform [25], least-squares
[20], rationalized Haar function [27], exp-function method [8], and many oth-
ers. In [32], a novel Legendre wavelet Petrov—Galerkin method was pre-
sented for fractional Volterra integro-differential equations. The Chebyshev
wavelet method [23] has been used to nonlinear fractional Volterra-Fredholm
integro-differential equations (FVFIDEs) with mixed boundary conditions.
Approximate solutions of Volterra-Fredholm integro-differential equations of
fractional order based on the Sinc-collocation method have been discussed
in [2]. In [24], the Nystrom and Newton—Kantorovitch methods were de-
scribed for solving FVFIDEs with mixed boundary conditions. Systems
of integro-differential equations [37] have been solved by using the spectral
second kind Chebyshev wavelets scheme. Also, nonlinear Volterra integro-
differential equations of fractional order have been solved numerically using
the Euler wavelet method [38]. The reliable modification of the Laplace Ado-
mian decomposition method [9] has been applied to solve nonlinear Volterra-
Fredholm integral equations. Haar wavelet bases have been employed for solv-
ing the integro-differential equation [7]. In [18], hybrid Bernstein block-pulse
functions have been used for solving systems of fractional integro-differential
equations.

Orthogonal polynomials and functions apply to different problems be-
cause of their appropriate attributes. These functions and methods such as
collocation, Galerkin, and Tau, are applied to reduce the solutions of different
problems to the solutions of a system of algebraic equations. In this work,
the Legendre wavelets are implemented to obtain an approximate solution
for nonlinear FVFIDEs. We consider the fractional FVFIDEs in a Banach
space as follows:
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(D2y) (@) + V(@) + Fy(e) = g(a), m—1<a<m, meN, (1

where § D2 is in the Caputo sense fractional derivative, g(x) is a given con-
tinuous function, z € J = [a, b], y(z) is unknown function, and

x b
Vy(z) = / k(2. €Ny (y(€)) de, Fy(x) = / a2, € Na(y(€)) de,

in which k; : JxJ — R, i = 1,2, are continuous functions and N; : JxR — R,
i = 1,2 are Lipschitz nonlinear continuous functions. Equation (1) is subject
to the following mixed boundary conditions:

> a0 (@) + gy ®)] =i, i =1,20m, 2)

j=1

The main characteristic of this technique is that it reduces these prob-
lems to a system of algebraic equations. This approach is based on converting
the FVFIDESs into mixed Volterra-Fredholm integral equations through inte-
gration, approximating various terms involved in the equation by truncated
Legendre wavelet series and using the operational matrices to eliminate the
integral, derivation, and product operations.

The rest of the paper is organized as follows: In section 2, some es-
sential mathematical preliminaries and definitions of fractional calculus are
introduced. In section 3, the properties of Legendre wavelets and function
approximations are discussed. In the next section, the Gauss quadrature
Legendre wavelet method (GQLWM) is constructed for solving FVFIDEs.
In section 5, we study the convergence and error analysis of our algorithm.
The existence and uniqueness of the solution are investigated in section 6. In
section 7, the proposed method is applied on two examples to demonstrate
the efficiency and accuracy of the present method. At last, a brief conclusion
is given in section 8.

2 Basic definitions and notations of the fractional
calculus

In this section, some definitions and properties of the fractional calculus,
which will be used, are presented. For more details, see [21, 26, 31, 33].

Definition 1. The Gamma function is intrinsically tied with fractional cal-
culus. The definition of the gamma function is given by

INa) = /000 eS¢ d¢, Re(a) > 0.
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Definition 2. A real function g(z), = > 0, is said to be in the space Cy,
6 € R if there exists a real number p > 6 such that g(x) = 2Pg;(x), where
g1(x) € C'[0,00) and it is said to be in the space C§, k € N{J{0} if and only
if g% € Cy.

Definition 3. The Riemann-Liouville fractional integral operator of order
a > 0 of a function g € Cy, 6 > —1, is defined as

oI%g(x) = ﬁ / C(@ - &) g(e)de.

Some properties of the Riemann-Liouville fractional integral are as fol-
lows:

L oIg(x) = g(x),
2. (0f01lg) (x) = (0150I29) (x) = (oI2FPg) (),
3. OI?(‘%*[L))\: %(xfﬂ)aJr)\a O‘Z()a A> -1

Similar to the integer-order integration, the Riemann-Liouville fractional in-
tegral is a linear operator, which means that

oly <Zcz'fi($)> = (Zcz> ol fi(x),

i=1 i=1
where {¢; }, are constants.

Definition 4. The fractional derivative of g(x) in the Caputo sense is defined
as

6 DYg(w) = oIy~ g™ (x),
forn—1<a<n,neN, x>0 and g € C";.

The relation between the Riemann-Liouville operator and Caputo opera-
tor is given by the following lemma.

Lemma 1. If n — 1 < a < n, n € N, then § DY I"~“g(x) = g(r) and

n—1 k
n— x
k=0

3 Legendre wavelets and functions approximation

3.1 Properties of Legendre wavelets

Wavelets are a family of functions constructed from the dilation and trans-
lation of a single function called the mother wavelet. When the dilation
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parameter a and the translation parameter b vary continuously, we have the
following family of continuous wavelets as

\I/a,b(x):|a\_%\ll (2—2), a, beR, a#0.

If we restrict the parameters a and b to discrete values as a = a; k, b =
nboag ¥ ap >0, by > 0 and n and k are positive integers, then the following
family of discrete wavelets will be obtained

Ui (@) = |ao| 2p(afz — nbo),

where 1y, , () form a wavelet basis for L?(R). In particular, with ag = 2 and
bo = 1, ¢y n(z) form an orthonormal basis.

Legendre wavelets ¢y, ,(z) = ¥(k, 7, m, x) have four arguments; 7 = 2n — 1
forn =1,2,...,2871 k € Z*, m as the order of Legendre polynomials and
x, which is the normalized time. They are defined on the interval [0,1) by

{2’31(2m+1)%L:n(x), Aol < g < B4l

Unm () = Pk, 7,m, x) = 2 S G))

0, otherwise,

where m = 0,1,...,M — 1, n = 1,2,...,2F 1 the dilation and translation
parameters are a = 27% and b = 727F, respectively. Moreover, L* (r) =
Ly, (282 — ) are shifted Legendre polynomials on interval [0, 1), which are
orthogonal with respect to the weight function w(xz) = 1. Also, L,,’s can be
determined by the following recurrence formulas:

Lo(z) =1, Li(x) =1,
Lonia(x) = <2m+1)me(x)—< m )Lm_l(ac), m=1,2,. ...

m—+1 m—+1

3.2 Function approximation by Legendre wavelets

A function y(x), which is square integrable in [0,1), may be expressed in
terms of the Legendre wavelet as

y(r) = Z Z yn,m¢n,m(x)7 (4)

neNmeN {0}

where yp m = (Y(x), Yn.m(x)) and < -,- > denotes the inner product. If the
infinite series in (4) is truncated, then one obtains
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M-
Z Z Yn.mtn.m (@) = YT (2), (5)

n=1 m=0

where the coefficient vector Y and the Legendre wavelet function vector ¥(x)
are given by

Y = [Y1,0, U110 YL M =15 Y2,05 Y2, 15+ Y2, M 15+ - Yk—1 0 Yk—1 11+ Ygh—1 ar_1) s
(6)

U(x) = [h1,0(2), ¥1,1(2), - 1,0-1(2), - Yor1 (@), Yor—1 1 (), Yor—1 a1 (@]
(7)

Similarly, we can approximate the functions k;(z,¢) € L%([0,1] x [0,1]) as

ki(z,€) = W(z)" K (€), (8)

where K;, i =1, 2 are 28~ M x 2*=1 M matrices.

4 GQLWM for solving FVFIDEs

Let us consider the nonlinear FVFIDE with mixed boundary conditions given
by (1)—(2). To approximate the functions y(z) and g(x) by y(x) = YU (z)
and g(z) = GTW¥(z), assume that

Ni(y(€)) = u(§), N2(y(§)) =v(8), (9)
where u(€) and v(§) are as follows:
u(€) = UT(E), v(€) =V, (10)

in which U and V7 are defined similarly as in (6). Applying the operator
ol& on both sides of (1), results in

n—1 k 1 T
T y® =— z—1)" tg(r)dr
(o) = SO0 =g [ e
1 * a—1 i
| @ [ hm e

1 x o1 [t
_@/o (x —7) /Okz(T,f)v(f)deg.

Replacing the exact solution y(x) by Y7 ¥ (z) and using their approximations
by (5), (8)—(10), one gets
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n—1
YTw(z yTy®) (ot
I; ( > o

*i I:c—Tafl TW(r)dr
- )/0< LG (r)d

INa
L ‘ T —T a—1 i . T T .
F(Q)A ( ) A U(r)" K19 (§U U(&)drde
1 ® o1 [t . ;
_@/o (&=7) /0 U(r) Ko (VT (§)drde. (1)

Collocating (11) in M2*~! Legendre wavelet-Gauss collocation points z;,
j=1,2, ..., M2~ on interval [0, 1], we arrive at the following system:

n— wk
IS EHEDY YT\p<k>(0+)k—J!
k=0

:i) /Owj (z; — ) *GTU(r)dr

IN Qe
_ %@ /oacj (xj —m)>! /OT U(r) T K W (UTW(§)drde
(X)j 1
- ﬁ/o (@j — ) /0 ()T K2 0(€)VTW(¢)drde. (12)

In a similar way, the mixed boundary conditions (2) are approximated as
follows:

3 [/\”YT\I! =1 (0) +ijT\I/<J’*1>(1)] =i, i=1,2,...,m.  (13)

j=1

Now, we use the quadrature rule to approximate the integral involved in
this equation, which has zero error integration for polynomial integrands of

degree less than or equal to 1 4+ M2* with M2F~! Legendre-Gauss nodes.
To do this, M2*~1 intervals [0, z;] are transferred to a fixed interval [—1,1]
through the transformations 7 = (x;/2 )(s + 1). Applying the Gaussian
quadrature, system (12) is converted to

n—1 k
x"
YTW(z;) — ZYTq/(k)(oJr)ki!

k=0
B .
~ra | @ -niET e
1 x‘MQk_l € a—1 o
—@j l:zl wz(gj(l—sz)) /O[\If(a)]TK1\I/(£)UT\I/(§)d§
1 M2k—1

. T a— 1
e 2 w(Fa-w)T [ mercuevnues o

=1
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where 0 = % (s;+1)) and w; for I = 1,2,..., M2~ are the weight functions
on [—1,1]. Taking into account (9)-(10) and using collocation points z;,
j=1,2,...,M2F1 one obtains

Ni(YT () = UT (), No(YTW(a,)) = VIW(a;).  (15)

Combining (13)—(15), the main problem is reduced to a system of nonlinear
algebraic equations. By solving this system, the unknown values Y7 will be
obtained, and by relation (5), the approximate solution of system (1) will be
determined.

5 Convergence and error analysis

In this section, we will obtain an estimation for the error bound of our numeri-
cal method. Also, its convergence analysis will be discussed. For this purpose,
assume that L% (z) = L, (22—1) and that A(z) = [L§(x), Li(z),..., Ly (x)]".
So, the function y(z) € L2[0,1] can be expressed in terms of the Legendre
polynomials basis A(z) as

N
y(@) =Y InLy(z) = L"A(z),
n=0

where L = [lp, l1, ..., In]".

Lemma 2. Suppose that y € C™1[0, 1] and that S = span {L{, L,..., L}
is a vector space. If LT A(x) is the best approximation of y(z) out of S, then
the error bound of presented method is as follows:

T . V2X2 M3 My 41
lv=L7Al < G DA s

in which My, 11 = max {|f™"(z)|: 0 <2 <1} and x = max{l — &, ¢}

Proof. The Taylor polynomials, implies that

(33 — 5)2 "

o © 4+ T )

m!

Ty(x) = yo(§) + (. — &)y'(&) + (&),

where £ € (0,1). Therefore, there exists A € (0,1) such that

(=™ i)

i) = Tola)| < |5,

M-

Since LT A(z) is the best approximation of y(z), one obtains
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1
ly— LTA|P < |ly — Tyl = / ly(e) — Ty(2)Pde

1 m—+1 2
< [ E=9" oy an
~Jo | (m+1)!
2 1 2m+3 3 12
S Merl . / (CE _ f)2m+2d1’ S 2X Merl 5
[(m+1D)!]" Jo (2m + 3)[(m + 1)!]
and the proof is completed. O

Theorem 1. Assume that y € C™%1[0,1] and that its approximation by
the Legendre wavelets is §(z) = Y7 W¥(z). Then, its mean error bound is as

follows:
2(m+1)(1—k) \/iMm-‘rl
(m+1)W2m+3

ly —3lly <

Proof. Dividing [0,1] to 2¢~! subintervals I, = [(n —1)/2F=1 jn/2F=1 ],
n=1,2,...,2F1 with the restriction that 7 is a polynomial of degree less
than m + 1 and also using Lemma 2, we get

1
~112 ~ 2
ly— 3l < / ly(z) — §(o)2de
Qk—l

=5 [ vt - gt s

2

< =
T = | (m+1)V2m+3 [(m+1)2m+3) = "

2(1—k)(2m+2)+1M3a+1

[(m + 1)!]2(2m +3) ’

where M,, = max {|y™*Y(2)|, x € I}, }, which completes the proof. O

Lemma 3. Suppose that for y(z) € [0,1), there exists 5, € R such that
ly(z)| < By. Then, the sum of Legendre coefficients of y(z) defined in (5) is

absolutely convergent if |y, m| < Vol-k By-

Proof. The function y(x) € L?[0, 1] can be expressed as the Legendre wavelet
basis as defined in (5). For m > 0, we have
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/0 (W (@)

1

|yn,m| = | < yawn,m > | -

< / [y(@)| [, ()t

_By2 2 (2m+1)%/ |Ly (282 — 2n 4 1)| dz.
Ik

Setting s = 2¥2 — 2n + 1, one obtains

Nl=

5 (2m+ 1)

/ 11 | Lon(s)ds.

[Yn,m| < By2

The Holder’s inequality implies that

3 — /ol—k

2
Ynm| < By27~ = (2m 4 1) NoTEs Y-

k=1 v
This means that the series > > yn.m is absolutely convergent as k —

n=1 m=0

0. O

Theorem 2. The series solution g(x) = Zn 1 Zm 0 Yn,m¥n,m(x) defined
by (5) is convergent with respect to L2 -norm on [0, 1] if the sum of absolute

values of the Legendre coefficients Zn 1 Z o |Ynm| for continuous function
y(x) forms a convergent series.

Proof. Let L*(R) be a Hilbert space and let 1, ,,, defined in (3) form an
orthogonal basis with ¥y, m(z) = Aj(z) and §; =< §(z), Aj(z) >. Define a
sequence of partial sums {5, } as

Su() =Y 6;0,().
=0

Now, for every € > 0, there exists N, > 0 such that for every n > m > N,

15u(2) — S (@)% = / S )| de< S (o / 1A (@)Pda

l=m+1 l=m+1
n

= Y &l

l=m+1

Using Lemma 3, ;= |&;|? is absolutely convergent. Hence, according to the
Cauchy criterion, we have

IJNAO, Vol. 12, No. 1, (2022), pp 229-249



Legendre wavelet method combined with the Gauss quadrature rule for ... 239

n
Z |5l|2 < é.

l=m+1

So, [|Sn(x) — Sim(2)|ly, < V€2 = e. Thus, the sequence of partial sum of the
series is a Cauchy sequence. Therefore, it convergent with respect to L?-norm
and this completes the proof. O

6 Existence and uniqueness

In order to study the uniqueness of the solution, we consider the FVFIDEs
(1) in an operator form as

(§ DSy) (x) = g(z) — K1 N1y — K2 Ny, (16)

where

T b
KiNwy = / ki, §)N1(y(§)) dE, KyNay = / ko (z, §)N2(y(§)) dE.
Applying the operator ¢I% on both sides of (16), one obtains
y(x) = f(z) + ol [9(x) — KiN1y — KNyl

where f(x) = Ez;é y®) (0F)2* /k! . This equation can be written as Ty = v,
where T is as follows:

Ty(z) = f(z) +oly [g(z) — K1 N1y — K2Noy].

Let (C'[0,1],|oo]|) be a Banach space of all continuous functions with the
norm ||h||oc = max,|h(z)|. Also, the operators Ny and N, satisfy the Lips-
chitz condition on [0,1] with Lipschitz constants J; and Jo as

|Ng(z) = Nay(a)| < Ju|g(x) —y(@)], [N2g(z) — Noy(z)| < Ja [5(z) — y(z)]-

In the following theorem with these assumptions, we show that the FV-
FIDEs (1) have a unique solution.

Theorem 3. Suppose that the nonlinear operators Ny and No satisfy the
following relation

Jil[Nilloo + J2l|Nall oo <T(a+1).
Then the FVFIDE (1) has a unique solution.

Proof. Let T : C'[0,1] — C'[0,1] be defined as
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Ty() = 1)+ s [ "= 7 gle) — Ky Nay(€) — KaNay(€)] de.

Suppose that g,y € C [0, 1]. Then for every positive z, we have

Ty(z) — Ty(x)

I o ) ~
= @/0 (¢ — &) KN 1y () — KiN1j(€) + KaNoy(€) — KaNogi(€)] de.

Therefore, one obtain
ITy(x) = Ty(z)]

< e |l € I V(O — Ng(€)] + Kl [Nau) - Na(€)] de

< e |l € A1) - O]+ 1Kal 2130 - v de
< e |l € I+ [l Tl ~ 0l

< Ty B + 1l 2 156) = ()

< Frary Il + [l ) 156 = (0

Hence,

1T9(x) = Ty(@)lls < LIFE) =yl

where L = [1/I'(a + 1) | (|[K1]| /1 + | K2l oo J2). Since L < 1, by the con-
traction mapping theorem, this problem has a unique solution in C'[0,1]. O

7 Numerical examples

In this section, to demonstrate the capability and accuracy of our method, we
apply it to some examples and compare the quality of the computed solutions
with some other well-known methods. In order to demonstrate the error, we
will calculate the maximum absolute error (MAE) by the following formula:

MAE = max {Jy(x) - ()]}

Also for comparison, in Example 2, the root-mean-square error (RMSE) is
calculated. This error is as follows:

RMSE = \//0 [y(z) — §(z)]*da.
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Example 1. Consider the following nonlinear FVFIDEs:

(5050) @- [ 52 / (1+ 20)y(€)de = g(a),

subject to the boundary conditions y(0) = 0 and y(1) = 2 in which

2x27§
g(x) = —In(z? +x+1)+1— €%
r(s-%)

The exact solution of this problem is y(z) = 22 + 2. Numerical results for
Example 1 are indicated in Table 1, which show that the results of our method
are better than the results obtained in [24, 23] by the Chebyshev wavelet
method (CWM), Nystrom and Newton—Kantorovitch methods, respectively.
Table 2 analyzes the exact solution y and the approximate solutions of this
algorithm by CWM and GQLWM. One can see that the present method has
excellent accuracy with respect to CWM. Table 3 shows the maximum ab-
solute error between the exact and approximate solutions for various choices
of M and k. The outcomes reveal that the results of GQLWM by using
only a small number of bases are very promising and superior to CWM and
Nystrom and Newton—Kantorovitch methods. Furthermore, we compare the
absolute error functions for different values of & and M in Figure 1. These
results confirm that with increasing the amounts of £ and M, the error will
be decreased.

lom\(\'f'\('*{'/ Y'f ! {1 lﬂ”hr] y 1.’ ]‘]ﬂ

I
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(a) k=1 (b) k=2

Figure 1: Error history of the presented method for various values for M and k of
Example 1.
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Table 1: Comparison between our method, CWM [23] and method in [24] for Example
1.

z | o1 0.3 0.5 0.7 0.9
k=3,n=160 | 7.81E—06 1.55E—05 1.65E—05 1.27E—05 5.07E —06
Error [24] | k=3,n=320 | 1.92E—06 3.84E—06 4.10E—06 3.15E—06 1.25E—06
k=3,n=640 | 465E—07 9.31E—07 9.92E—07 7.65E—07 3.04E —07
Error [23] for k=1, M =19 | 347E—12 6.08E—12 6(21E—12 468E—12 184E—12
k=2 M=4 | 293-06 10lE—05 1.99E—06 1.08E—05 4.27E—06
k=3, M=5 |81TE—09 511E—10 505E—11 6.78E—10 9.48E —09
GQLWM | k=4, M=6 | 1L.69E—23 422F—20 991E—21 7.06E—20 445F—23
k=1,M=10 | 1.01E—12 467E—13 1.00E—12 4.71E—13 1.02E—12
k=1,M=19 | 1.1I6E—28 211E—30 886E—29 335E—30 130E—28

Table 2: The numerical solution of Example 1.

x| y(exact) y(CWM) y(GQLWM)

0.0 0.00 0.00000000000000000001  0.00000000000000000000
0.1 0.11 0.11000000000347509219  0.10999999999999999999
0.2 0.24 0.24000000000518991700  0.23999999999999999999
0.3 0.39 0.39000000000608906284  0.38999999999999999999
0.4 0.56 0.56000000000639391977  0.55999999999999999999
0.5 0.75 0.75000000000621724965  0.74999999999999999999
0.6 0.96 0.96000000000562994250  0.95999999999999999999
0.7 1.19 1.19000000000468149700  1.18999999999999999999
0.8 1.44 1.44000000000340880150  1.43999999999999999999
0.9 1.77 1.71000000000184060200  1.70999999999999999999

1 2.00 1.99999999999999999990  2.00000000000000000000

Table 3: Maximum absolute error between the exact and approximate solutions for
various choices of M and k for Example 1.

M | 4 7 10 13 16 19

441F —-04 4.06FE—-08 1.03F—-12 4.02E-16 3.01E—-23 1.57F —28
768E —05 941FE—-10 3.056E—-15 3.96F—21 255FE—27 161E—34
546F —06 8.23E—12 3.39E—18 5.49F —25 442F —32 2.02E -39

k=1
MAE | k=2
k=3

Example 2. Consider the following nonlinear fractional integro-differential
equation:

(§D2y) () = g() + / cE[y(©)]2de, y(0) = 0,

where 0 < o < 1 and g(z) is as follows:

Case 1. [23] g(x) = %F(%)flx% — 12 with @ = 1 and exact the solution is

y(z) = .
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Case 2. [2(3])9(:5)3: 8r(3) ?aj% — %z with a = 2 and the exact solution is
y(x) = 2.

Case 3. [40] g(z) = 1 — 1z with a = 1 and the exact solution is y(z) = =.

We apply our method to this example with various values of M and k,
and the results are presented in Tables 4 and 5. The maximum absolute error
of y(z) by GQLWM for k = 1 with different values of M has been compared
to the error of CWM [23] for cases 1 and 2. These results demonstrate the
validity and capability of GQLWM with respect to CWM. The graphs of
absolute error functions for different values of M and k with « =1/4, a =1,
and o = 3/4 are given in Figures 2, 3, and 4, respectively. These figures reveal
that the error will be decreased when M is increased. Table 5 compares the
RMSE of GQLWM with the results in [40] for different values of k and M
when o = 1. This table reveals that, for a certain value of k, as M increases,
the accuracy increases. Also, for a certain value of M, as k increases, the
accuracy increases as well. Therefore, GQLWM for solving this problem is
very effective and more accurate with respect to CWM and the method in
[40].

Table 5: RMSE for some k and M of GQLWM and the second kind Chebyshev wavelet
method [40] for Example 2 (case 3).

| Method in [40] GQLWM
M| 2 2 6 10 14
k=31] 2970E—07 2.348E—09 4.236E—11 1.003E—12 1.320E —13
k=4 | 1861E—08 7.391E —10 9.863E — 13 4.002E —15 7.5691F — 17
k=5 | 1.164E —09 8.541E —12 8.786E—16 9.251E—18 2.015E —20
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Figure 2: Error history of the presented method for various values for M and k of

Example 2 with a = %,
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Table 4: Comparison between our method and CWM [23] for Example 2 (cases 1 and 2) when k = 1.

a_| " | i
| Error[23] GQLWM | Error[23] GQLWM

z | M=19 M =13 M =16 M=19 | M=19 M =13 M =16 M =19
0.0 | 1.68E —20 0 0 0 7.92E — 21 0 0 0
01 |9.06E—13 175E—13 185E—16 127E—20 | 6.57E—18 6.53E—16 4.00E—19 251E—24
0.2 | 3.99E —12 4.05E—12 7.53E—17 3.92E—23 | 3.62E—18 589E—15 1.63E—19 291E—25
0.3 | LO3E—11 3.76E—12 147E—16 149E—20 | 2.65E —18 544E—15 3.80E—19 6.18E —24
04 | 210E—-11 221E-12 153E-16 1.06E—20 | 211E—18 341E—15 419E—19 4.08E —24
05 | 3.73E—11 835E—14 148E—16 183E—22 | 1.85E—18 4.07E—16 4.25E—19 229E—25
0.6 | 6.0bE—11 238E—12 142E—-16 1.04E—20 | 1.65E—18 261E—15 4.28E—19 4.33E—24
0.7 | 916E—11 3.92FE—12 123E-16 151E—20 | 149E—18 4.63E—15 3.94E—19 5.92F —24
0.8 | 1.31E—10 423E—12 148E—16 3.71E—22 | 140E — 18 7 181E - 19 1.23E—25
09 | 1.82E—10 3.11E—-13 167E—17 132E—20 | 1.07E—18 4.98E—15 510E—19 4.92E —24
1 | 245E—10 0 0 0 5.42E — 17 0 0 0
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Figure 3: Error history of the presented method for various values for M and k of
Example 2 with a = %.
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Figure 4: Error history of the presented method for various values for M and k of
Example 2 with a = 1.

8 Conclusion

In this paper, the GQLWM, which is an efficient technique for the numerical
solution of nonlinear FVFIDESs, has been proposed. Using this method, the
system of nonlinear FVFIDEs was reduced to a system of algebraic equa-
tions. The numerical solution of the resulted system was approximated by
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the Gauss quadrature formula with respect to the Legendre weight func-
tion. By solving this nonlinear system, the numerical solution was obtained.
Moreover, the convergence, error analysis, existence, and uniqueness of the
proposed method were discussed. It was evident that, for a certain value of
k, as M increases, the accuracy of the GQLWM is increased. Also, for a
certain value of M, as k increases, the accuracy is increased, as well. The
method was applied to two examples, and the obtained results were com-
pared to some other well-known methods. This comparison showed that the
GQLWM is a suitable and powerful technique for solving the nonlinear FV-
FIDEs. In the end, we note that the method can be easily extended and
applied to multi-dimensional integral equations or systems of FVFIDEs eas-
ily with some modifications. We also believe that it shall not be difficult to
extend this approach to nonlinear equations of general form, which will be
the subject of future researches.
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