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The distributions are also known as generalized functions
which generalize the idea of classical functions and allow us
to extend the concept of derivative not only to all continuous
functions but also to the discontinuous functions in the
classical sense. The theory of distributions has applications
in various fields especially in science and engineering where
there are many noncontinuous phenomena which might
naturally lead to differential equations whose solutions are
distributions. For example, such as the delta distribution is
not mathematical function in classical sense. However it is
very useful in several applications, therefore the distributions
can help us to develop an operational calculus in order
to investigate linear ordinary differential equations as well
as partial differential equations with constant and variable
coeflicients through their fundamental solutions.

By considering some regular operations which are valid
for ordinary functions such as addition, multiplication by
scalar scan is extended into distributions. Other operations
can only be defined for certain restricted subclasses; these
are also known as irregular operations. However, generalized
functions are useful tools to extend the concept of deriva-
tives and further to use them to formulate the generalized
solutions of partial differential equations. They are also
very important in physics and engineering where many
noncontinuous problems naturally might lead to differential
equations whose solutions are distributions, such as the Dirac
delta distribution. This special issue is focused on some
integrals transform, special functions, and their applications

with fractional orders. In some papers, further relationship
between linear and nonlinear partial differential equations
and generalized functions was also considered.

We are pleased to announce the completion of this special
issue on Recent Developments in Integral Transforms, Special
Functions, and Their Extensions to Distributions Theory. This
special issue was opened in late August of 2012 and closed in
late May of 2013.

In this special issue, a total of 33 articles were published
and they cover a wide range of special functions changes from
theoretical sides of special functions to their applications in
solutions of certain differential equations by mostly focusing
on some special functions in several areas. There were
also some submissions on the different types of integral
transforms and their applications including some works on
generalized functions. For example, the modeling of thermal
distributions around a barrier at the interface of coating
and substrate was studied by A. Sahin; A. Secer studied the
numerical solution and simulation of second-order parabolic
PDEs with Sinc-Galerkin method which covers to solve
second-order PDEs by numerical method. Similarly, some
integrals involving g-Laguerre polynomials and applications
were studied by J. Cao.

An efficient pseudospectral method was reported to solve
a class of nonlinear optimal control problems, which were
presented by E. Tohidi et al. By M. Inc et al., numerical solu-
tions of the second-order one-dimensional telegraph equa-
tion were studied which was based on the reproducing kernel



Hilbert space method; in an interesting work by H.-L. Wu
and J.-C. Lan, it was reported that Lipschitz estimates can
be applied to fractional multilinear singular integrals on
variable exponent Lebesgue spaces. In a paper by D. Kumar
et al,, an efficient approach for fractional harry dym equation
by using Sumudu transform was presented. The stability
of trigonometric functional equations in distributions and
hyperfunctions was studied by J. Chung and J. Chang.

Further, by A. Atangana and A. Secer, the fractional order
derivatives and table of fractional derivatives of some special
functions were reported.

Since it would be very lengthy to list all the contributions,
thus, we suggest that the readers read the full special issue to
see the further details of each study.
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We have proposed a new solution to the Multiobjective Linear Fractional Programming Problem (MOLFPP). The proposed solution
is based on a theorem that deals with nonlinear fractional programming with single objective function and studied in the work by
Dinkelbach, 1967. As a new contribution, we have proposed that X is an efficient solution of MOLFPP if X is an optimal solution
of problem Max,y Zf:I(Ni(x) - Z!D(x)), where is Z = Nj(x;)/D;(x;) for all i. Hence, MOLFPP is simply reduced to linear
programming problem (LPP). Some numerical examples are provided in order to illustrate the applications of the proposed method.
The optimization software package, namely, WinQSB (Chang, 2001), has been employed in the computations.

1. Introduction

Fractional programming concerns with the optimization
problem of one or several ratios of functions subject to some
constraints. These ratios are quantities that measure the effi-
ciency of system, such as cost/profit, cost/time, cost/volume,
and output/worker, while several ratios of functions are
measured in different scales at the existence of some conflicts.
The optimal solution for an objective function may not be an
optimal solution for some other objective functions. There-
fore, one needs to find the notion of the best compromise
solution, also known as nondominant solution [1, 2].

In the literature, for various types of fractional program-
ming, there are many different sorts of studies; some of them
deal with theory [3-6], and some of them concern with
solution methods [2, 7-18] and applications [19]. Dinkelbach
[7] presented the algorithm based on a theorem by Jagan-
nathan [20] concerning the relationship between fractional
and parametric programming and restated and proved this
theorem in somewhat simpler way. Leber et al. proposed [19]
to use a fractional programming algorithm (the Dinkelbach
algorithm) to calculate the melting temperature of pairings of
two single DNA strands in biology.

If both the numerator and dominator of these ratios
of functions in fractional programming are linear func-
tions under some technological linear restrictions, then we

have the multiple objective linear fractional programming
(MOLFP) problems. There are so many studies including
different approaches to solve different models of MOLFP
problems in literature. Kornbluth and Steuer [21] proposed
some possible linear fractional criteria [1] and have presented
a generalized approach for solving a goal programming with
linear fractional criteria [22]. Luhandjula [23] proposed a
linguistic variable approach to solve a MOLFP problem. This
approach simply and adequately describes imprecise aspira-
tions of the decision maker to obtain a solution that is in some
sense good in his/her opinion. These linguistic descriptions
are considered as fuzzy objectives and are aggregated as in
fuzzy linear programming [1].

Dutta et al. [24] modified the linguistic approach of
Luhandjula such as to develop a method which yields always
an efficient solution for optimising MOLFP problem. Stancu-
Minasian and Pop [2] pointed out certain shortcomings in
the work of Dutta et al. and have given the correct proof
of theorem, which validates the obtaining of the efficient
solutions. Lee and Tcha [25] developed iterative solution
method to generate a sequence of linear inequality problems
by parameterizing objective values to obtain a compromise
solution of MOLFP problem. Chakraborty and Gupta [22]
have presented a different methodology that always yields
an efficient solution for solving MOLFP problem. In this



methodology, MOLFPP may be solved easily with the trans-
formation y = tx,t > O resulting in a multiple objective linear
programming (MOLP) problem. t has been considered as the
least value of both 1/D;(x) if objective function Z;(x) > 0
for some x in the feasible region and 1/— N;(x) if objective
function Z;(x) < 0, for each x in the feasible region.
After original MOLFP problem reduces to an equivalent
MOLP problem, the resulting MOLP problem is solved
using fuzzy set theoretical approach by suitably defined
membership functions and using min operator introduced by
Zimmerman.

In this paper, we have investigated a solution to the
MOLFP problem based on a theorem previously studied by
Dinkelbach [7]. We have proposed that a feasible solution x
of MOLFPP is an efficient solution of MOLFPP if X € R” isan
optimal solution of problem Max, . x Zf;l (N;(x) — Z! Dy(x)),
where is Z7 = N;(x])/D;(x;) for all i. Thus, MOLFPP
is reduced to linear programming problem (LPP), and its
solution procedure can be easily applied.

L1 Linear Fractional Programming Problem (LFPP). The
general LFPP is defined as follows:

N (x)
D(x)

Maximize 1)
Xex
N(x) = Ix+a, D(x) = dTx + B are valued and continuous
functions on X and d”x + B#0forall X and X = {x | Ax =
b,x>0}, xeR",be R",Ae R"*"™",
c’,d" € R",a, B € Rare assumed to be nonempty convex
and compact set in R".

Theorem 1. Consider

Max w
D(x)

s.t. Ax < b, (2a)
x>0, xeX={x|Ax=b,x =0}
= D(x) > 0.

vas e (?)
A(7)-v=0 o
0(3)<1

t>0,y>0.

For some & € X, N(&) > 0, if (2a) reaches a (global)
maximum at x = x*, then (2b) reaches a (global) maximum
at point (t, y) = (t*, y"), where y*[t* = x"and the objective
functions at these points are equal [22, 26].

Theorem 2 (see [22,26]). If (2a) is a standard concave-convex
fractional programming problem which reaches a (global)

Abstract and Applied Analysis

maximum at point x*, then the corresponding transformed
problem (2b) attains the same maximum value at a point
(t*,y"), where y*[t* = x". Moreover (2b) has a concave
objective function and a convex feasible set.

Theorem 3 (see [7]). z*=N(x")/D(x*) = max{N(x)/D(x) |
x € X} ifand only if F(z*,x) = max{N(x) - z"D(x) | x €
X}=0

2. Proposed Approach for Objective Functions
of MOLFP Problem

The vector-maximum Multiple Objective Linear Fractional
programming (MOLFP) problem is defined as follows:

N, (x) N, (x)
Dy (x)" Dy (x)""

L)

Maximize {Z (x) = <

N 3)
M)
Dy (x)

where X = {x € R"/JAx < b,x > 0} is convex and

nonempty bounded set, A is an m X n constraint matrix, x
is an n-dimensional vector of decision variable, and b € R™,
k >2, Ni(x) = ch+oc D;(x) = de+ﬂi, foralli=1,...,k,
G dTeR"%JieR foralli =1,...,k, D,(x) = d;x+; >
Oforallz—l .k, forall x € X.

Definition 4. x € R" is an efficient solution of MOLFP if
there is no X € R” such that N;(X)/D;(X) > N;(x)/D;(x),
i=1,2,...,k N;(X)/D;(X) > N;(x)/D;(x), for at least one i.

In this study, in order to solve MOLFP problem in (3),
we can maximize each objective function Z;(x) subject to the
given set of constraints using one of the methods proposed
for single fractional objective function in [27] or others. Let
x; and Z! be the global maximum points and values of each
objective function Max{Z;(x) = (¢x + &;)/(d;x + B)| x €
X} foralli = 1,2,..., k. Now, we can prove that the solution x
is an efficient solution of Max{Z;(x) = (¢x+a;)/(d;x+f3;),i =

k| xe X}

If X is an optimal solution of problem: MaX{ZL (N;(x) -
Z!Di(x)),| x € X}, where is ZI = N;(x])/D;(x;) for all
i=1,2,...,k.

Let X maximise problem Max{Zle(Ni(x) - Z!Di(x)) |
x € X}; then we can write inequality Zf;l (N;(x)-Z!D;(x)) <
Zle (N;(x)-Z] D;(x)) for any feasible solution x € X. Hence,

™M=

(N; (x) - Z{ D; (x)) < Z(N (%) - Z; D; (%))

i=1

I
—_

i

k
< N; (x) - Z; D; (x)
izzlmax{ x x)} W

<> (Ni(x7) = Z/D; () = 0

for x € X.
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From these inequalities, one obtains N;(x) — ZD;(x) <
N;(x) - ZID;(x) < 0, for all i, x € X.

We have D, (x) [N;(x)/D;(x)~ Z] < D,(®)[N,(®)/D,(%)-
Z;]forall i

e ] -Ba0 )

D;x) 1T D LDx

Both via Theorem 3 and the inequality D;(x)/D;(x) > 1,
one can write that [N;(x)/D;(x) — Z]] < [N;(x)/D;(x) —
Z!] and [N;(x)/D;(x)] < [N;(x)/D;(x)] for all i. If X
maximise the problem Max{Zf:l(Ni(x) —-Z!Dy(x)) | x € X},
then it is an efficient solution of Max{Z;(x) = (¢x+«;)/(d;x +
Bi)i =1,2,....,k | x € X}. Now, assume that X is not an
efficient of MOLFPP; then there exists a feasible solution x
of MOLFPP and N;(x)/D;(x) < N;(x)/D;(x) for all i and
Nj(E)/Dij(Tc) < Nj(x)/D]-(x) at least one j, where x,x € X.
It follows that N;(x)/D;(x) < N;(x)/D;(x) < Z*, N;(x) —
Z;D;(X) < Ny(x) - Z; D;(x) for all i and N;(x) - Z;‘Di(i) <
N j(x) — Z! D;(x) at least one j. Summing the k-inequalities,
we have Y (N;(x) - ZI D,(x)) < Y, (Ni(%) - Z] D;(%)).
This inequality leads to a contradiction.

Thus, we have made a proposal for the solution of MOLFP
based on the above proof. These examples considered by
Chakraborty and Gupta in [22] use Zimmermanns min
operator for the fuzzy model.

3. Numerical Examples

Example 1. Let us consider a MOLFPP with two objectives as
follows:

=3x, +2x, 7
12z

X) =
X, +x,+3 )

Max {Z1 (x) = M}

5x, +2x, +1
st x;—x,2>21

2x) +3x, <15

x, 23

X1, %y 2 0.

(6)

It is observed that Z; < 0, Z, > 0, for each x in the
feasible region:

This MOLFPP is equivalent to the following LPP. The
given MOLFP problem can be written as

14
Max {—3361 +2x, + 3 (%, +x, +3)

105
+7x) + Xy — = (5x, +2x, + 1) f,

st ox —x, 21, (8)
2%, + 3x, < 15,

x, =3,

X1, %y 2 0.

The solution of the ealier linear programming problem is
obtained as x; = 3, x, = 2.

The solution for original problem is given by

-5 23

Z,=—, Z,=—.
P8 TP 20
Example 2. Let us consider a MOLFPP with three objectives
as follows:

x; =3 x,=2, 9)

-3x; +2x
Max {Zl (x) = 12
X, +x,+3
7x, + X
ZZ(X)ZI—Z,
5x; +2x, +1
X +4x
Z3(x)=#},
2x; +3x, +2

(10)
st x;—x,2>1,

2x, +3x, <15,
X, +9x, 29,
x; 23,

X15%, 2 0.

It is observed that Z, < 0, Z, > 0, Z; > 0 for each x in
the feasible region. These values are —53/26 < Z; < —14/23,
139/121 < Z, < 23/17, and 8/17 < Z, < 14/17.

The earlier MOLEFP problem is equivalent to the following
LP problem:

14
Max {—3x1 +2x, — % (x, +x, +3)
23
+7x, +x2—1—7(5x1 +2x,+ 1)+ x;

14
+4x, — — (2x; +3x, +2)},
17 (11)

st x;—x,21
2x; +3x, <15
X +9%, 29

x, 2 3.



The solution of the above linear programming problem is
obtained as x; = 3, x, = 2. The solution for the given MOLFP
problem is given by
-5 23

Zy=—s Zy=

11
=== Z.=—. 12
20 T 14 12)

4. Conclusion

In this paper, we have presented a new solution to the
Multiobjective Linear Fractional Programming Problem
(MOLFPP). The solution is based on a theorem proposed
in [7] dealing with nonlinear fractional programming with
single objective function. With the help of this suggested
approach, all of linear fractional objective functions of
MOLFP problem become a single objective function. Fur-
thermore the MOLFP problem is transformed into LPP. Thus,
the complexity and the computations in solving MOLFP
problem reduce in a certain amount. We used two numerical
examples solved with different methods in [18, 22, 28].
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This paper gives a robust pseudospectral scheme for solving a class of nonlinear optimal control problems (OCPs) governed by
differential inclusions. The basic idea includes two major stages. At the first stage, we linearize the nonlinear dynamical system by
an interesting technique which is called linear combination property of intervals. After this stage, the linearized dynamical system
is transformed into a multi domain dynamical system via computational interval partitioning. Moreover, the integral form of this
multidomain dynamical system is considered. Collocating these constraints at the Legendre Gauss Lobatto (LGL) points together
with using the Legendre Gauss Lobatto quadrature rule for approximating the involved integrals enables us to transform the basic
OCPs into the associated nonlinear programming problems (NLPs). In all parts of this procedure, the associated control and state
functions are approximated by piecewise constants and piecewise polynomials, respectively. An illustrative example is provided for

confirming the accuracy and applicability of the proposed idea.

1. Introduction

Optimal control problems (OCPs) have received considerable
attention during the last four decades because of their
applications. Such problems arise in many areas of science
and engineering and play an important role in the modeling
of real-life phenomena in other fields of science. The principal
difficulty in studying OCPs via traditional and classical
methods lies in their special nature. Obviously, most of OCPs
cannot be solved by the well-known indirect methods [1, 2].
Therefore, it is highly desirable to design accurate direct
numerical approaches to approximate the solutions of OCPs
(3].

Among all of the numerical techniques for solving
smooth OCPs, orthogonal functions and polynomials have
been applied in a huge size of research works. High accuracy
and ease of applying these polynomials and functions for
OCPs are two important advantages which have encouraged
many authors to use them for different types of problems. For
solving smooth OCPs, there exist a broad class of methods
based on orthogonal polynomials which were presented

by famous applied mathematics scientists such as [4, 5].
The fundamental idea of these methods is based upon
pseudospectral (or spectral collocation) operational matrices
of differentiation. However, Legendre spectral operational
matrix of differentiation was used in [6] (for other applica-
tions of spectral operational matrices of differentiation see
[7]). The best property of the spectral operational matrices
of differentiation is the sparsity, while the pseudospectral
ones are relatively filled matrices. Another computational
approach for solving OCPs which is based on high order
Gauss quadrature rules was presented in [8]. However, high
order of accuracy may be obtained by this method, but
suitable preconditionings should be explored because of its
ill-conditioning of the associated algebraic system.

In many real mathematical models, the controller should
be restricted. In other words, the control functions of OCPs
are bounded in many cases. According to the classical theory
of optimal control [9], if the control functions are bounded
and appear linearly in the cost functionals and dynamical
systems, the resulting problem is a Bang-Bang OCP. In this
case, the control functions are discontinuous. Therefore,



we deal with a nonsmooth OCP. For dealing with such
nonsmooth OCPs, some new numerical methods have been
proposed in the literature such as [10, 11]. These approaches
are based on finite difference methods (FDMs). Simplicity of
the discretization by FDMs is usually easy to handle, but lower
order of accuracy may make them unsuccessful. Therefore,
we should look at high order numerical methods such as
spectral or pseudospectral techniques. But, as it is mentioned
in the literature, spectral schemes are the best tools just for
the problems with smooth solutions and data. In other words,
it we apply these methods for approximating nonsmooth
functions we usually observe the Gibbs phenomena. The
following example illustrates this fact.

Example I (see [9]). We consider the following OCP:

Min = r (Bu(r) -2y (1)) dr
0

s.t. y(@=y@+u(r), 0<1<2, )
y(0)=4, y(2)=39.392,
u(r) €[0,2], 0<tT<2.

Since the computational interval is [0,2], we should
change it into [—-1, 1] by a simple transformation as follows:

Min J= Jl (Bu(t) -2y @))dt
1

st.  yW)=y@®)+u®), -1<t<l, )
y(-1)=4, y(1)=39.392,
u(t) €[0,2], -1<t<l.

The optimal control of the above-mentioned problem is
given in the following form:

W (6 = 2 -1<t<0.09, )
"o 0.09%<t<1.

For approximating the control function of this problem,
we use the classical spectral method [6]. As it is depicted
in Figures 1 and 2, the desired optimal control cannot be
obtained in a good manner. From these Figures one can
observe that not only the exact value of switching point (i.e.,
t = 0.096) is not detected with a high accuracy, but also the
obtained solutions have additional jumps in the boundary
of domain. These are the disadvantages of the applying the
classical spectral methods for solving nonsmooth problems.

To delete these mentioned disadvantages, a robust spec-
tral method is presented in [12] for solving a class of non-
smooth OCPs that has some fundamental differences with
the classical spectral techniques. First, the computational
interval is partitioned into subintervals where the size of each
subinterval is considered as an unknown parameter, and this
enables us to compute the switching times more efficiently.
Second, in contrast with the classical spectral schemes,

Abstract and Applied Analysis

Approximate optimal control history for N = 21
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FIGURE 1: Approximate optimal control history of Example 1for N =
21.

Approximate optimal control history for N = 23
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FIGURE 2: Approximate optimal control history of Example 1for N =
23.

the integral form of the dynamical system is considered.
This equivalent form is found by integrating the differential
dynamics and adding the initial conditions.

Our fundamental goal of this paper is to extend a new idea
which was introduced in [12] to approximate the control and
state functions of the following nonsmooth OCP:

t

Min J= [ f 6y 0)d
sty ed®), telot], (4)
(@, y(ts)) €S
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where d(t) is a set of continuous functions on [0, ¢ f] and S is
a set which contains boundary points of state variable y(t).
Also, y(t) € R", u(t) € R", and f(¢, y(t)) € R. According to
discussions in [11], we can assume that

dt)={D(tu®) :u@) U}, telot], ()

where U ¢ R" is a compact set and D(t, u(t)) = (D, (t, u(t)),
D,(t,u(t)),...,D,(t, u(®))’ is a continuous function on
[0,£¢] xU. Thus, OCP (4) can be rewritten in the form

t
Min ] = Joff(t,y(t))dt

st. y®=Dtu®), u)el, (6)

y©) =y y(tg) =y

It should be noted that the dynamical system of (6)
is nonlinear in terms of control u(t). For handling OCP
(6) in a proper manner, we first linearize the nonlinear
dynamical system by an interesting technique which is called
linear combination property of intervals (LCPI). After this
stage, the linearized dynamical system is transformed into
a multidomain dynamical system via computational interval
partitioning. Collocating these constraints at the Legendre
Gauss Lobatto (LGL) points together with using the Leg-
endre Gauss Lobatto quadrature rule for approximating the
involved integrals enables us to transform the basic OCPs into
the associated nonlinear programming problems (NLPs).

The paper is organized as follows. Section 2 is devoted to
linearize the nonlinear dynamical system by using LCPL In
Section 3, we design our basic idea which is based on approx-
imation of the associated control and state functions by
piecewise constant and piecewise polynomials, respectively. It
should be noted that Legendre Gauss Lobatto points are used
for collocating the linearized dynamical system. In Section 4,
we present a numerical example, demonstrating the efficiency
of the suggested numerical algorithm. Concluding remarks
are given in Section 5.

2. Dynamical System Linearization

Since D : [0,t,] xU — R"is continuous and [0,/] x U

is a compact and connected subset of R then {D(t, u(t)) :
u € U} is a closed set in R". Thus, {D;(t, u(t)) : u € U} for
i=1,2,...,nisclosed in R. Now, suppose that the lower and
upper bounds of the {D;(t,u(t)) : u € U} are [,(t) and v,(t),
respectively. Therefore,

L(t) <D (tbu®) v (1), telot]. (@)
In other words,
() = min {D; (t,u(t) :u e U}, te [0.¢],

(8)
v (1) = max {D; (L, u (1) :u e U}, te [0.t].

By using LCPI, which was first introduced in [10],
D;(t,u(t)) can be approximated as a convex linear combina-
tion of its minimum /;(t) and maximum v;(¢) in the following
form:

D;(t,u@®) = A ) v (1) + (1=, (D) (1)
9
=L ) o () +1 (1), ©

where «;(t) = v;(t) — ;(t) and A;(t) € [0,1]. It should be
mentioned that all the A,(t) are the new associated control
variables. Now, the main problem (6) is approximated by the
following OCP:

Min Ltf f(ty()dt

st. YO =AOAD+1(1),
(10)

n times

A() €[0ITX [0, 1] x - x[0,1], te[0,tf],

y©O) =y, y(tg)=yp

where A(t) = diag(e, (t), a,(t), ..., 0, () AlE) = (A((2),
Ay (), s Ay()) 1> and I(t) = (1, (), (1), . . ., 1, ()1, - Note
that problem (10) is a Bang-Bang OCP, because in this
problem the new control A(f) has lower 0 and upper 1 bounds
and appears linearly in the dynamical equations. As soon
as the controls are assumed to be bang-bang, the problem
of finding the required controls becomes one of finding the
switching times.

3. Discretization of the New OCP Containing
Linearized Dynamical System

In the sequel and for simplicity in the discretization proce-
dure, we assume that n = 1 (in other words, A(t) = A(t))
and suppose that problem (10) has an optimal solution with
m > 1 switching points denoted by t,,¢,,...,t,,. So if we set
ty=0andf,,,, =ty thentheinterval [0, ] breaks into m+1
subintervals. That is,

[0> tf] = [toti Ut ] U Ut ] (11)

where on each subinterval, A(t) is constant. We denote A(t) in
kth subinterval with constant b¥. Since 0 < A(t) < 1, we have
0<bF<1,

k=1,2,...,m+1. (12)

Moreover, we take the restriction of y(t) to the kth

subinterval by yk(t). By considering (11), the dynamical
system of (10) is conveyed as

=AY +1),
(13)
k=1,2,..

tk_IStStk, .,m+1,

¥ (0) = ¥, (14)

Yote) =y (), k=23....m+1. (15



It should be noted that (15) is assumed to guarantee the
continuity of state functions. Integrating (13) gives rise to the
following dynamic equations:

Fey=d s Jt (Als) b +1(5)) ds,
ti-1

(16)
k=1,....m+1,
wheret,_, <t <t;and
Ck )’0 k= 0, (17)
Y (t) k=1,2,...,m.
The final condition y(t f) = yyris imposed only on ym“( t)
as

V" () = ¥y (18)

Therefore, problem (10) is transformed into the following
optimization problem:

f (s, yk (s)) ds

st y"(t)zc"*ur (A +1(9))ds,

(19)
e <t<t, k=1,2,....m+1,
Y (ten) = ypo
0<b <1, k=12..,m+1
For discretizing (19), we assume Ek, i = 01,...,N, to

be the shifted LGL nodes to subinterval [t 1,tk] that is,
= (s)((tx — te_1)/2) + ((t + t;_;)/2). By using Lagrange
interpolation, we approximate yk(t) by

N
Y0 =Y ¥k, (20)
i=0
where yik = yk(§f.‘) and

2
:L,.< -
te =ty

It should be noted that L;(t) is the ith Lagrange basis

function. Since y*(t) is approximated, therefore f can be
approximated in the kth subinterval as follows:

0

te +te > ' 1)

b =ty

f(s/ @)= Y FE @)L

(22)
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Now by substituting approximations (20) and (22) into
(19), we get

N t
AT O =4 | (A@E +169)ds
j=0 B (23)
t_ <t<t.
From (17) and (20) for k = 1,...,m, we have ¢* = yf\].
Now if we set 3, = y,, then we obtain
ck:yf\], k=0,....,m+1. (24)
Collocating (23) at Ef, i=0,...,Nk=1,....m+1,
yields
i gf
=y +ka A(s)ds + j 1(s)ds,
tg {7 (25)
i=0,1,...,N.

Now, by applying a simple linear transformation, we
transform the interval [t_,, Ef] into [-1, 1] as follows:

gf'c_tk—l §f+tk—1
S = 7]+ >

i=0,1,...,N. (26)
2 2

Therefore, the Legendre Gauss Lobatto quadrature rule
can be applied in the following form:

=N ’—<ka A(ﬂ)d’ﬁr (ﬂ)d’7>
e o e LIl M

0<i<N,

where A(n) = A((GF — t,_))/2)n + (GF + t,_)/2)), 1(n) =
(G ~te)/2m+ G +t)/2), wy= Q/N(N+1))(1/Pi(s,))
forg=0,1,..., N are the LGL weights and Py/(x) is the Nth
degree Legendre Polynomial.

So by considering y"*!(t;) = y{*', problem (19) is
discretized to the following NLP:

m+l N N

Min Jy= Y O Y AL (S K L ()
k=1 j=04g=0
st vk k—1_§f‘tk71 < Iy i
LoV =N 2 Zoq( ()"'())
=
=0

i=0,1,...,N, k=1,2,....m+1

W =5 =0,

0<bti<1, k=1,2--,m+1

(28)
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Here, bF, yf, i=0,...,N,k =1,...,m, and parameters
tp>...,t, ¢ are unknown variables in the NLP. Note that W

is known and y%; = y,.

In the above discretization procedure, the number of
switching points, s, is considered as a known parameter. So at
first we should guess the number of switching points. This is
the disadvantage of the proposed method. It should be noted
that if the number of switching points, s, is chosen correctly,

then the resulting value of b* is equal to its lower or upper
bounds; furthermore, b* changes in each switching point.

4. Numerical Example

We now apply the proposed idea for solving a nonlinear
OCP governed by differential inclusion. This example was
first introduced in [11]. In the mentioned work, the authors
used the simplest form of FDMs. One of the advantages
of [11] is that we finally solve a Linear Programming (LP)
problem. However, this method has other disadvantages such
as needing higher values of approximations (i.e., N), and this
leads to ill-conditioning of the associated discrete problem.
Our presented ideas do not contains the difficulties of the
classical spectral methods and FDM:s for solving nonsmooth
OCPs and also achieve superior results with respect to at least
3 other methods. These advantages confirm the efficiency of
this modern spectral approximation. The following example
is modeled using the mathematical software package MAPLE,
and the corresponding nonlinear programming problem is
solved using the command NLPSolve. It should be noted
that if the NLP is univariate and unconstrained except
for finite bounds, quadratic interpolation method may be
used. If the problem is unconstrained and the gradient
of the objective function is available, the preconditioned
conjugate gradient (PCG) method may be used. Otherwise,
the sequential quadratic programming (SQP) method can be
used. According to the structure of our NLP, the SQP method
is used.

Example 2. We consider the following nonlinear OCP gov-
erned by differential inclusion:

1
Min = J sin (37tt) y (¢) dt
0

st. y(t) e {—tan<%u3 (t) + t) cu(t) € [0, 1]}, (29)

y(©0)=1 y()=0.

According to discussions in [11], the above OCP can be
rewritten in the following form:

1
Min ] = j sin (37t) y (¢) dt
0

s.t. y(f) =—tan <%u3 (t) + t) , (30)

u@® €01, y©O =1, y(1)=0.

5
TABLE 1: Numerical results of Example 2.

N t, t, ts In
6 0.2218 0.4538 0.8874 0.0970
8 0.2214 0.4653 0.8683 0.0960
10 0.2214 0.4317 0.8341 0.0968
12 0.2214 0.4591 0.8890 0.0963
14 0.2214 0.4473 0.8762 0.0969
16 0.2214 0.4481 0.8971 0.0962

In this problem, the control function appears nonlinearly,
and we should linearize the initial dynamical system. Accord-
ing to the idea of LCPI, the above OCP can be reduced to a
linear OCP which is Bang-Bang. Here, D(t, u(t)) = — tan((r/
8)u’(t) +t). Thus,

I(t) = D/Lin{—tan(%u3 (t)+t> cu(t) € [0,1]}

7T
= —tan<§+t), "
v(t) = Muax{—tan(grf 0 +1):u( o1}
= —tan(t),

and hence, a(t) = v(t) — I(t) = tan((7r/8) + t) — tan(t).
Therefore, D(t, u(t)) can be approximated as follows:

D(tu®) =~ a(®)A)+1(t)

= <tan<% + t) — tan (t)))&(t) —tan(% +t>.
(32)

It should be noted that A(t) € [0,1] is the new control
function, which is called associated control. By considering
this approximation for D(t, u(t)), the basic OCP is approxi-
mated by the following Bang-Bang OCP:

1
Min = J sin (37t) y (¢) dt
0

st. y() = (tan(% +t> —tan(t))k(t) —tan(% + t>,

A ef0,1], y©O) =1, y(1)=0.

(33)

According to our experiences in [11], we assume that the
number of switching points is s = 3. Since by applying
this assumption we reach to the exact results in which the
new associated control A(t) is switched between its lower
and upper bounds, the numerical results related to the
values of switching points and objective function for different
values of N are provided in Table 1. Moreover, the associated
control A(t), control u(t), and optimal state y(¢) are depicted
in Figures 3, 4, and 5, respectively. Moreover, in Table 2
comparisons of the numerical results of the proposed method
with respect to the methods of [6, 10, 13] are given. From



TABLE 2: Comparisons of the methods in evaluating the objective
function J*.

Proposed Method of Method of Method of
method [6] [13] [10]
0.0970 0.1196 0.1371 —
0.0960 0.1058 0.1289 —
10 0.0968 0.0964 0.1152 —
1 0.0960 0.1009 0.1094 —
100 — — — 0.0985
Approximate optimal associated control history for N = 16
1.2
1.0 —
0.8
0.6
0.4
0.2
04
-0.2 -

0 0.2 0.4 0.6 0.8 1

FIGURE 3: Approximate optimal associated control A(¢) history of
Example 2 for N = 16.

this table one can see the efficiency and applicability of the
suggested method for solving nonlinear OCPs governed by
differential inclusions.

5. Concluding Remarks

In this study, a robust numerical technique has been used for
solving a class of optimal control problems (OCPs) governed
by differential inclusions. The proposed idea includes lin-
earizing the dynamical system in which the resulting problem
is a Bang-Bang OCP. After obtaining this nonsmooth OCP,
we use the general idea of [12] for dealing with such problems
in the best manner. As observed in the numerical example,
the proposed scheme has superior results with regard to
at least 3 methods which confirm the applicability of the
method. One of the disadvantages of our method is more
sensitivity to initial guess in comparison with the classical
spectral schemes. However, our idea is terminated success-
tully by considering an initial guess from the solution of the
traditional spectral techniques, even for small values of N.
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12 Approximate optimal control history for N = 16

0.8

0.6

0.4 -

-0.2 +

0 0.2 0.4 0.6 0.8 1

FIGURE 4: Approximate optimal control u(t) history of Example 2
for N = 16.

Approximate optimal state history for N = 16

0.8 4

0.6

0.4

0.2

t

FIGURE 5: Approximate optimal state y(t) history of Example 2 for
N =16.
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Let p > 3 be a prime and let y denote the Dirichlet character modulo p. For any prime g with g < p, define the set E(g, p) =
fall<aa< paa=1(modp) and a = a(modq)}. In this paper, we study a kind of mean value of Dirichlet character sums
Yacp ack(qp) X(@), and use the properties of the Dirichlet L-functions and generalized Kloosterman sums to obtain an interesting

estimate.

1. Introduction

Let k > 3 be an integer and let y denote the Dirichlet charac-
ter modulo k, for any real number x > 1, many scholars have
studied the following sums:

Y xm), a)
n<x
where n are positive integers.
Perhaps one of the most famous results is Pdlya’s inequal-
ity [1]. That is, when y is the primitive character modulo k,
we have
1/2
ZX (n) < k"'*logk. )
n<x
In fact, the result can be extended to the nonprincipal
character y modulo k [2]. Further details about the estimates
of character sums can be found in the literature, for example,
(3, 4].
For any fixed integer H > 0 and any positive integer k > 3,
define the following set:

LH,k)={a|l<a,a<k-1,
©)
(a,k) = 1,aa = 1 (modk), |a —a| < H},
let ¥ denote the Dirichlet character modulo k, define the sums
as follows:

Y xm. @

n<k
neL(H, k)

Xi and Yi [5] studied the problem for y the nonprincipal
Dirichlet character modulo k, and got

Y xm) < k'"?d(k)logH,

n<k
neL(H, k)

(5)

where 0 < H < g was a constant and d(k) was the divisor
function. Before this, Wenpeng [6] got an asymptotic formula
for the case that y was the principal Dirichlet character
modulo k.

On the other hand, for each integer a with 1 < a < k and
(a,k) = 1, we know that there exists one and only one b with
1 < b < k such that ab = 1(modk). Let r, (k) be the number
of solutions of the congruent equation ab = 1(mod k) for 1 <
a, b < k in which a and b are of opposite parity, this can be
expressed as follows:

k
r, (k) = 1.
aZl (6)
aa=1(mod k)
2% (a+a)

Richard [7] asks us to find r,(k) or at least to say
something nontrivial about it. About this problem, a lot of
scholars have studied it [8-12]. Now we let m be another
integer with m < k and let r,,(k) denote the number of all
pairs of integers a, b satisfying ab = 1(modk), 1 < a,b <k,



and mt(a + b). Lu and Yi [13] have obtained the asymptotic
formula of generalized D. H. Lehmer problem as follows:

k

k) = 1=(1-=)¢ &) +0(k"log’k
ZCEED) (1-)sm=+of k).
aa=1(mod k)
mt(a+a)

where the O constant only depends on .

In this paper, let p be an odd prime and let g be a fixed
prime with g < p, define the set E(q, p) for a(1 < a < p) such
that aa = 1(mod p) and a = a(modg), that is,

E(gp)={all<aa<p-1,
aa = 1(modp),a

(8)
=a(modq)}.

As another case of (7), we will consider the mean value of
Dirichlet character sums as follows:

Y x@), o

asp-1
a€E(q,p)

and get an interesting estimate. That is, we will prove the
following theorem.

Theorem 1. Let p be an odd prime and let q be a fixed prime
with q < p, and let y denote the Dirichlet character modulo p.
Let E(q, p) denote the following set:

E(gp)={all<a<p-1,
(10)
aa = 1(modp),a =a(modq)},

then, for any nonprincipal Dirichlet character y mod p, we
have the following estimate:

Z X(a) ( 1/2+€)

asp— 1 (11)
acE(g,p)

where the O constant only depends on q.
From this Theorem we can get

p-l1 p-l1
Y x@= Y x@- )Y x@
a=1 a=1 asp-1
aa=1(mod p) aa=1(mod p) a€E(q.p) (12)
qt(a—a)
-0 (p1/2+e) )

For any integer k and fixed integer m such that (m, k) = 1,
whether or not there exists an estimate for

Y x@ W)

a<k
acE(m, k)

is still an open problem.
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2. Some Lemmas

In this section, we will give several lemmas which are
necessary in the proof of the theorem.

Lemma 2. Let Q be an integer, and let x be a primitive char-
acter modulo Q. Then, for any real number u and v withu < v,
we have

B _ . e(-hu)—e(-hv)
2 xm=r(r) Y X

uQ<n<vQ 0<|h|<H

+O<1 + _QlogQ>,
H

(14)

where e(x) = e¥™*

sums.
Especially, let u = 0, we have a slight modification

Y xm

and 1(x) = Z ~, x(@)e(a/Q) are Gauss

0<n<vQ

7(x) X ¥ (n) sin 27nv)

I ,Zl n rom, (15)
B if x(-1) =1,

T(X) Oi) X (n) (1 — cos (27nv)) Lo,

Tl =1 n
if x(-1) =-1.
Proof. (See [1]). O

Lemma 3. Let q be a prime, let Q be an integer with Q > g,
and let y be a primitive character modulo Q, then, we have

( (l)s1n2—ﬂl>
(q=1)7 Six, modq 1 q (16)
xL(1L,xx,)+01), x(-1)=1,

—1

tx) < 2711)
Dl1- —
(q ) -y ZZI Y n%)d qXZ ( ) COS q
X(_l) =-1,

xL(1,xx,) +O(1),

where L(1, x) are the Dirichlet L-functions corresponding to x.

Proof. From Lemma 2, we take # = 0, and v = 1/q and get

_ 1-e(-h/q)
(n) = (h) —————
ng%qx n) =7(x) o<thHX e
+7(x) Z T (h )M 17)

—H<h<0

+O<l+%>.
H
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When y(-1) = 1, we have

Y x=e() 3 xn D
n<Qlq 0<h<H
+O<1+Q10gQ)
H
TS ( 271l> X (h)
= sin — X
nl; 1 0<;gH h
l’l—l(modq)
+O<1+Q10gQ>
H
_ () q_1<. 2_7-[l> M
(q—l)n; s q 0<;SH Y
1
x ) Xz(h)X2(1)+o<1+QI<;gQ>
X, modq

‘o, 2 e )

I=1y, mod q q

Z ﬂzh(h) +O(1+

0<h<H

QlogQ>
0 )
(18)

Let H — 00, then, we have

Y xm

n<Q/q
Z Z < sm—l>L(1,ﬁ2)+O(1).
_l)ﬂl 1y, mod g g
(19)
The case of y(—1) = —1 can be treated in the same way.
This proves Lemma 3. O

Lemma4. Let p, q be odd primes and let y,, x, be the Dirichlet
characters modulo p and q, respectively, such that (p,q) = 1,
denote x = x1X»» kK = pq, and x is the Dirichlet character
modulo pq, the famous Gauss sums are defined as follows:

k
G(nx) = Yx@e(%). 20)
=
where e(y) = e¥™ . Hence, we have

=0 @ x (PG x)Gn ). (21)

= G(1, x); therefore, we have

G(nx)
When n = 1, we denote T())

7(x) = x1(2) x2 (P) 7 (x1) 7 (x2) - (22)
Proof. (See [14]). O

Lemma 5. Let m, and n be integers and let q > 3 be prime,
let x denote the Dirichlet character modulo g, the generalized
Kloosterman sums are defined by

> X(a)e<ma;m>, (23)

amod g

S, (m,n;q) =

where aa = 1(modq) and e(y) = ™.

Then, we have the following estimate:
. 1/2+€ 1/2
S, (mmq) <q"""(mnq)", (29)
where (m, n, q) denotes the gcd of m, n, and q.
Proof. (See [15]). O

Lemma 6. Let p > 3 be an odd prime, let x, x, be a Dirichlet
character modulo p, and xx, # x5 For any odd prime q with
q < p; let x5, X3> X4 be any Dirichlet characters with y, mod g,
X3 mod q and y, mod g, respectively, then, no matter y is odd
character or even character modulo p, we have

> xn (@ x @ ()T ()

XXy
Xix2(-1D=1 (25)

3/2+e

X L(LxxxaXs) L(L X1 xX,) < p
Y xn@x @t o)t (n)

XX
Xix2(-1)=-1 (26)

3/2+e

X L(LXx0xX:) L(L X XaXs) < P

> xn (@ x @7 (o)t (x)

X1 # Xy
AD1 (27)

3/2+e,
>

x L(Lxxixs) L(Lxx,) < p
Y @ x @ ()T (n)

X1 # Xy
X(-1)=—1 (28)

3/2+e
bl

x L(Lxxixs) L(Lxx,) < p

where the < constant only depends on q.

Proof. For any integer n with (n,k) = 1 (k > 3 is any positive
integer), we have

z L) = ¢(k) n = +1 (modk),
ymodk 0, otherwise.
x(-1)=1
%(/J (k), mn=1(modk), (29)
de x ()= —%gb(k), n = -1(modk),
Xml)
x(-D=-1
0, otherwise.



Now let y > p and let A(y, X) = ) <4<y x(1). Then, from
the Pédlya-Vinogradov inequality, we obtain

Aly,x) < \/ﬁlog p. (30)

Hence, from Abel’s identity, for any Re(s) > 1, we can
easily get

L(s,x) =

_ X(n)+o<logp> (31

v
7
=
[S)

We will take (25), for example, to prove this lemma. For
(g, p) = 1, from the definition of 7()y) and (31), since y; is not
the principle character modulo p and yy; is not the principle
character modulo p, we have

> xxa@x @)t (n)
XX
xix(-1)=1
x L (L xxixexs) L (L X xaX)

= Y xa@x @t )T (x)
ximodp

X1 Xz(_l):1

XX X2 X5 (k) ( log pq )
x| XA L g
(z«zp k (pa)'"

AL ( log pq ))
X +0
(;, n (pq)""?

~x@7(0)7 (1) L(LXGK) L (L 1oXs)

= Z xx1 (@) xi (@) 7 (xxa) 7 ()

xymodp
Xix2(-1=1
T (k _
% Z XXIXZ]{Xa (k) Z X1X2:4 (n) +0 (p3/210g2p)
k<p nsp

- XX (K) xax, () x (qa)
- Z Z kn

kspn<p

Xi,gx(a)%ﬁb)

a=1 P

x )
x1modp
Xix(-1)=1

X1 (qzab) X, (kn) +O (pslzlogzp)
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_¢(p) XXX (K) xax, (n) x (qa)
- 2 Z Z 2

k<qnsp kn

' a+b
X Z Z x(a)e ( >
a=1 b=1 p
q*ab=kn(mod p)

1 X(a)e<a;b>

mod p)

I+
M
M

a=1
q*ab=—kn

oy
Il

—~

+0 (p3/210g2p)

_¢(p) XXX (k) xoX, () x (qa)
- £ Yy 3 4

f<pnzp kn

x (S, (Lgkn p) £S, (1,-g°kn; p))

+0 (p3/210g2p) ,

(32)
where abg*kn = 1(modp). From Lemma 5, we can easily
obtain

Y (@ n @7 (o) T (a) L (LK 6A)
X1 %Xy
Xx(-1=1
X L(L Y1 xaXs) < P3/2+€1 logzp < P3/2+€’
(33)

where the « constant only depends on g. Therefore, this com-
pletes the proof of Lemma 6. O

Lemma7. Letqbea fixed odd prime and let p be a prime with
p > g, let x denote the nonprincipal Dirichlet character modulo
p» and x, denote the Dirichlet character modulo p, then, we
have

> (@ x (@)

Jamodp
XXy

x Yy oxn@ Yy x®)<p’
a<(p-1)/q b<(p-1)/q

(34)

where the < constant only depends on q.
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Proof. For primes p and g, x, and xy; are nonprincipal and
primitive characters modulo p, hence, from Lemmas 3 and 6,
when y(-1) = 1, we can get

Y oxm@n@ Y @ Y x®

xymodp a<(p-1)/q b<(p-1)/q
xn*xp
Y xa (@ x(q)
xi(=1=1
X1 *xf,

(xx)
(i

Z ;dq (X3 (u) sin 2%”)

x L(1, X1 X3) +O(1)>

v
<X4 (v) sin T>

xL(l,m)+O(1)>

(s 5

v=ly,mod q

+ Y @ (e
X1(_1):—1
XX

(S 5 (w

u=ly;mod q

i)

x L(1, X1 X3) +O(1)>

CRICESY)

L(LMHO(D)

(s

v=1y, mod g

1
(g-1)n2

q-1g-1

XZZ Z Z X3(”)X4(V)s1n—u51 2%/

u=1 v=1y; mod gx, mod g

Y xxa @ ()T ()
Xi #xﬁ
xi(=D=1

x L(1, xx:x3) L (L, X1 Xa)
-1

t——
(q-1)n2

g-1g-1

DI IS W AP A)

u=1 v=1y; mod gy, mod m

2nu 2y
X (1 —cos—) (1 —cos—)
q q

< Y @@t Oon) T ()

X
xi(-1)=-1

x L(L30x) L (L xuxs) + 0 (p'7)

< P3/2+e)

(35)

where the <« constant is only concerned with g.

When x(-1) = -1, by the similar method, we can also
obtain
Yoxn@n@ Y xa@ Y x®)
X1 mod p a<(p-1)/q b<(p-1)/q
X1 # xj', (36)
< p3/2+€’

where the <« constant is only concerned with g. Combining
(35) and (36), we can obtain Lemma 7. This completes the
proof of Lemma 7. O

Lemma 8. Let q be a fixed odd prime and let p be a prime
with p > g, let x denote the nonprincipal Dirichlet character
modulo p, let x,, x, denote the Dirichlet character modulo p, q
respectively, then, we have

Z Z Z Z Xxix2 (@ xix, (b) < P3/2+€,

x1mod p x, modq a<p-1b<p-1
XEX ety dfe qib

(37)

where the < constant is only concerned with q.

Proof. According to the properties of Dirichlet character, we
can get

YOy Y Y me@nx®

x1mod p x, modq as<p-1b<p-1
XEXy ety d9fe qtb

2 2| 2xe@- 2 we@
x1modp y,modg \ a<p-1 asp-1
XtXy XetXg qla
X Z X1X> () - Z X1X2 (b)
b<p-1 b<p-1
qlb



PI)

X1 mod py, modq
Xi#Xy X2 EXg

> k@ - xxixa (q)

asp-1

Y wux @
a<(p-1)/q

( Y xx® - x4

b<p-1

) Y xX (b)>

b<(p-1)/q

YOy Y xan@ Y xux ).

x1 mod px, modgasp-1 b<p-1
X#Exy X2t Xy

(38)

For primes p and g, let x' = yyx, be a nonprincipal and
primitive character modulo p, y, is also a primitive character
modulo g, so xx;x» is a primitive character modulo pg;
therefore, from Lemmas 3, 4, and 6 and from (38), it is clear
that when y(—1) = 1, we can obtain

YooY Y Y xax@xx, ®)

x1 mod px, modga<p-lb<p-1
XEX p#x, 19 qtb

x1mod px, modgq
X EXy XX
Xix2(-1=1

T(x0x) %
( (q-1)m Z 2

u=1 x;modq

(Xa (u) sin T”)

X L(1, xx1 )2x3) + O (1) )

X ) . v
<X4 (v) sin —>
) V:1 X4modq q

XL (L, X1 X2Xa) +O(1)>

+
X1mod py, mod q
X*Xy Xt X
Xixa(=1)=—

({5 5 (i)

L(Lxxix2x3) +O(1) >
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(1= 22))

XL (1, X, x2X,) + O (1) )

Xix2) §
<(q -1)mi Z Z

v=1 y,modq

-1g-1

1 quZ PAEDID)

( _1) u=1 :szodq)(3m0dq)(4modq
Xz’/:Xq

_ _ o2
x 2 (2) 7T (x2) T (2) 7 (%) X3 () xa () sin %

Y xxa@x @)t (n)

xn*xp
Xix(-D=1

. 2y
X sin —

x L(L, XX )2x3) L (I’X1XZX4)
g-1g-1

ZZZZZ )

= y=1v= Iszoqu3moqu4modq
XZ#:Xq

X X2 (P) T (XZ)X2 (P) T (%2) X3 (1) x4 (v)

2nu 2y
X (1 —cos—) (1 —cos—)
q q

x Z xx (@) x1 (@) 7 () 7 ()

xi# X
Xixa(-1)=-1

X L(Lxxixax3) L (L X1 X2 Xs)
< p3/2+€,
(39)

where the <« constant is only concerned with g.
When y(-1) = -1, in the similar way, we can also obtain

Z Z Z ZXX1Xz(a)X1X2(b) < p*l*e,

x1mod p x, modq as<p-1 b<p-1
XEX wptxy d9fe qtb

(40)
where the <« constant is only concerned with g.

Therefore, from (39) and (40), we can easily get Lemma 8.
This completes the proof of Lemma 8. O

3. Proof of Theorem

In this section, we will complete the proof of the theorem.
According to the orthogonality relation for character sums,
we have

p-1p-1
Y x@= Yy x@
asp b=1a=1
uGE(q,p) a=b(mod q)
ab=1(mod p)

p-lp-l

— X XX m@u®

leodp b=1a=1
a=b(mod q)



Abstract and Applied Analysis

p-1p-1
ZZ x (@)
a=1b=1

a=b(mod q)

p-lp-1

LY 2 m@u®

X1 mod p a=1b=1
Xl:#XO a=b(mod q)

l Pil P71
e Y x (@) Y o1

a=1 b=1
b=a(mod q)

p-lp-1

Y XD xa@x®)

leodpu 1b=1
1 ¢Xo qla glb

p-lp-l

Y X2 m@n®

mod a=1b=1
Xl p qta gtb
X # Xp
a=b(mod q)

=—Zx(a>< cow)

(@) x: (@)
P leodp 1
Xl:#Xp
x Y on@ Y x®)
as<(p-1)/q b<(p-1)/q
L1
(P-1)¢(q)

YooY D Y xn@y k)

x1mod p x, modga<p-1b<p-1

Xl*Xg qta  qtb
X x, (@) x, (b)
r 5
- (@) +0O(1)
(p—l)q;"
(@) x1 (9)
P leodp 1
Xl:#Xp
x Y on@ Y x®)
as<(p-1)/q b<(p-1)/q
1
+—
(p-1)¢(q)

YY) > @y )

X1 mod pasp-1lb<p-1
n# X[O; mia  qtb

1

MrEDII0)

YooY D Y @y

X1 mod p y, modga<p-1b<p-1
XEX) xatxy 9t qtb

X x2 (@) X, (b)

AL A

Xl modp
X1 *XP

x Y @ Y x®
a<(p-1)/q b<(p-1)/q
1

(p-1)¢(q)
YooY Y xn@x k)

x1mod pasp-1b<p-1
X1 # Xg qta  gqtb

=0(1)+

+

1

A0
YooY Y Y mue@ux, ®.

X1 mod p y, modga<p-1b<p-1
NExy xtxy 9 qtb

(41)

Note that for any nonprincipal Dirichlet character y

modulo k (k > 3 is an positive integer), we have Zﬁ:l x(n) =
0, hence, we obtain

Y xx @y )

asp-1b<p-1
qta  gib

= Y@= Y xn@

asp-1 asp-1
qla

(42)
| Y xu®- > xnb

b<p-1 b<p-1
qlb

=Y @ Y xn®

asp-1 b<p-1
qla qlb

“xu@xn@ Y xn@ Y xn®.

a<(p-1)/q b<(p-1)/q

From (41) and (42) and Lemmas 7 and 8, we get

Y x@

asp
acE(q,p)



x> xx () x ()

X1 mod p
X1 ¢Xg

Y @ Y x®)

a<(p-1)/q b<(p-1)/q

1
rEDII0)

x ) S Y x0x @ X, ® +0)

x1mod p xy, modga<p-1b<p-1
NEXy xptx I19 qtb
< P1/2+E;
(43)

where the « constant only depends on g. This completes the
proof of Theorem.
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We obtain the Lipschitz boundedness for a class of fractional multilinear operators with rough kernels on variable exponent
Lebesgue spaces. Our results generalize the related conclusions on Lebesgue spaces with constant exponent.

1. Introduction and Results

Let0 < a <1, Q € L(S™™) (s > n/(n — «)) is homogeneous
of degree zero on R", S denotes the unit sphere in R”, the
fractional multilinear singular integral operator with rough
kernel T, ,, 4 is defined by

Q —
Toaaf (x) = J ) %Rm (Axp) f(y)dy, (1)

R |x—

where R, (A; x, ¥) denotes the mth remainder of the Taylor
series of a function A defined on R" at x about y. More
precisely,

R, (Asx,y)=Ax)- ) l,DVA &=

lyl<m T'*

and the corresponding fractional multilinear maximal oper-
ator is defined by

1
Maaaf (x) = Sr‘:gm

XLx—yI<r 10 (x = Y)[[R,, (45 x, Y)[ | f ()ldy.
(3)

Multilinear operator was first introduced by Calderon in
[1], and then Meyer [2] studied it in depth and extended such
type of operators. Multilinear singular integral operator was
later introduced by Professor Lu during 1999 [3]. Especially
as m = 1, the fractional multilinear singular integral operator
T, is obviously the commutator operator

[A’ TQ,oc] f (x) = A(x) TQ,(Xf (x) = TQ,oc (Af) (%), (4)

the commutator is a typical non-convolution singular oper-
ator. Since the commutator has a close relation with partial
differential equations and pseudo-differential operator, mul-
tilinear operator has been receiving more widely attention.

It is well known that the boundedness of T, 4 and
Mg, 4 had been obtained on Lebesgue spaces in [4-7].
However, the corresponding results have not been obtained
on LPOR™M. Nowadays, there is an evident increase of
investigations related to both the theory of the spaces LP")
themselves and the operator theory in these spaces [8-11].
This is caused by possible applications to models with non-
standard local growth in elasticity theory, fluid mechanics,
and differential equations [12-14]. The purpose of this paper
is to study the behaviour of T, 4 and Mg, 4 on variable
Lebesgue spaces.

To state the main results of this paper, we need to recall
some notions.



Definition 1. Suppose a measurable function p(-) : R" —
[1,00), for some A > 0, then, the variable exponent Lebesgue
space L’V (R") is defined by

px)
PO (R")= {f is measurable : J (UL;)U dx < oo} ,
Rn

with norm

p(x)
W =it faso: [ (L) e} 0

We denote

p_ =essinf {p(x):x € R"},
p, =esssup {p(x): x € R"}.

Using this notation we define a class of variable exponent as
follows:

O (R") ={p():R" — [1,00),p_>1,p, <00}. (8)

The exponent p'(-) means the conjugate of p(-), namely,

1/p(x) + l/p'(x) = 1 holds.

Definition 2. For 8 > 0, the homogeneous Lipschitz space A B
is the space of functions f, such that

|A[},IB]+1f (X)|
— < 0

x,heRLh#0 |h|ﬁ

) )

I7ls, =

where A} f(x) = f(x +h) — f(x), A5 f(x) = A% f(x+h) -
AR f(x), k> 1.

Definition 3. For 0 < a < n, the fractional integral operator
with rough kernel is defined by

Q(x—
Toof (x) = j (x—n)—?cf (}’) dy,
R |x =yl W)
_ Q -
Touf (x) = Ln % |f (9)l dy.

The corresponding fractional maximal operator with
rough kernel is defined by

1
Mo, f (x) = sup—— I Q= W)l dy. )
>0 1 |x—yl<r
When o« = 0, Tq, is much more closely related to

the elliptic partial equations of second order with variable
coeficients. In 1955, Calderén and Zygmund [15] proved the
L? boundedness. In 1971, Muckenhoupt and Wheeden [16]
proved the (L?, L7) boundedness of T, , with power weights.

In this paper, we state some properties of variable expo-
nents belonging to class B(R").
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Proposition 4. If p(-) € ®(R") satisfies

p(x)-p(y)| < -y < %

<
log (|x - y[)’ )

lp(x)-p ()| Iyl = 1,

S —)
log (e + |x])

Then, one has p(-) € B(R").
Recently, Mitsuo Izuki has proved the condition as below.

Theorem A (see [17]). Suppose that p(-) € DO(R") satisfies
conditions (12) in Proposition 4. Let 0 < o < n/p,, and define
the variable exponent q(-) by

11 )

p(x) qx) n

Then, one has that for all f € LFO(R"),
18 %] £l a0 gey < Clbllaorr)

forall f € LPY(R") and b € BMO(R").

f”Lp(-)(Rn) (14)

Next, we will discuss the boundedness of T, 4 and
Mg, , 4 on variable Lebesgue spaces. We can get T, , 4 and
Mg 4 are bounded from L? O(R™) to LIV(R™). In fact, the
results generalize Theorem A in [17] from classical Lebesgue
spaces to variable exponent Lebesgue spaces. Now, let us
formulate our results as follows.

Theorem 5. Suppose that p(-) € ®O(R") satisfies conditions
(12) in Proposition4. Let 0 < « < n/p,, 0 < B < 1,
0 <a+f<n/p,andl < p, < nf(a+ ), and define
the variable exponent q(-) by

11 :oc+ﬁ
q(x) px) n

IfDVA € Aﬁ(lyl =m — 1), then, there is a C > 0, independent
of f and A, such that

(15)

> IIDVAIIAﬁ>I|f||m-><Rn>~ (16)

[yl=m-1

ITowaf Logn S C (

Theorem 6. Suppose that p(-) € ®(R") satisfies conditions
(12) in Proposition4. Let 0 < « < n/p,, 0 < B < 1,
0 <a+f<n/p,andl < p, < nf(a+ ), and define
the variable exponent q(-) by

11 :(x+ﬁ
qx) px)  n

IfDA € Aﬁ(lyl =m — 1), then, there is a C > 0, independent
of f and A, such that

17)

> "DVA"Aﬂ> 1oy 18)

[yl=m-1

||MQ,(X,Af||Lq(‘)(Rn) < C(

Remark 7. We point out that C will denote positive constants
whose values may change at different places.
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2. Lemmas and Proof of Theorems

Lemma 8 (see [15]). Let A(x) be a function on R" with mth
order derivatives in L, (R") for some | > n. Then,

loc
Ry (A5, y)|
| | Z ) | ) ll U (19)
< Clx - y|™ (—J DA (z) dz) ,
|r|l=m |Q§C]| QU

where Q) is the cube centered at x and having diameter

5+/nlx — yl.

Lemma 9 (see [18]). For0 < f3< 1,1 < g < 0o, we have

1
171, = 59 J, 1 09 =g (]
(20)

IQI’3/”<IQ|J |f (x )—mQ(f)lqu)

Lemma 10 (see [18]). LetQ* c Q, g € Aﬁ (0 < B < 1), then,

Imo (9) =~ mq (9)] = CIRIP gl . (21)
We state the following important lemma.

Lemmall. Suppose0 <« <n,0< <1, with0 <a+f<mn,
Qe (S (s > n/(n—(«+ P))), D'A € Aﬁ. Then, there
exists a constant C only depends on m, n, o, and f3, such that

Y. DAl )Tn,mﬁf (). (22)

[yl=m-1

|TroAf(x | < C<

Proof. Forany x € R",let the cube be centered at x and having
the diameter be I, where I > 0, we have

Toaaf (x)

=<IQ+L> |x£j(x z

i R (A%, y) f () dy
y|

= H; + H,.
(23)

Below, we give estimates of H;. Let
N 19 (e = )[R,y (45 %, y)]

|H,| < ZJ

j=0 277Q\27771Q |x —

|f ()| dy

|n—o<+m—1

|Q (x - )’)l |Rm (Az-fQ§ X, )’)|

|n—(x+m—1

Z

|f ()dy.

(24)

Note that A-ig() = A(Y)= X}y o1 (1/Y)my-ig(DY A)y".
When y € 277Q\ 27771Q, by Lemmas 8, 9, and 10, we have

IRy (Azi5 %, )| < O = 51" ) ID"All3 -

[yl=m-1

L Q2 i'Q |x _

(25)

Note that |[x — y| > 27771 we have |x — ylﬁ > 27ﬁ(27jl)ﬁ, such
that

|H,| < C( > D" A >
|yl=m-1

Sep( o,
=0 27Q27Q |x - y|
sc< uwnmJ
[yl=m-1
© Q
3 MLICTOT
=02 |x y|

sc< uvﬂmJ
[yl=m-1

J 2Plx - yIﬁIQ(x y)|
277Q\27771Q |x - y|

|D¥ A, J' |Q(x—y)JJJi())’)|dy
1 # Q |x—y|n atp
|wmmJj
-1

= C< Z "DVA"A >T0a+ﬁf (x).
lyl=m-1

|f ()l dy

Q- NI O,
- " wp Y

(26)

Below, we give the estimates of H,. For 0 < o + 3 < 1, we
get

Q(x = )[Ry (A%, )]

IHZ < ]ZOJZJHQ\ZJQ |X _ |n—zx+m—1 |f (y)| dy
\ |2 (x = p)| [Ryn (Agiigi % y)|
]20 J’ZJHQ\ZJQ |X _ y|n—(x+m—1 lf ()’)ld)’

(27)

For any y € 2/*'Q\ 2/Q,

1
Ayig(n) = A(y) = Y —mynq(D'A). (29
|Y|m71 :

Thus, by Lemmas 8 and 9, we obtain
|Rm (A2j+1Q; X, y)|

<C@) =" Y Al

|yl=m-1

(29)



And for |[x - y| > 271, we have |x — yI‘6 > (2jl)ﬁ. Hence,

WAS<M%JU%M>
x 12(211)’3 J

21Q\2/Q |x -

SC( Y. ||DVA||A,3>
lyl=m-1
S x—ylf Q(x-
[ bt Re o),

=0 92"'Q\2/Q |x - y|

< c( > ||DVA||M>
lyl=m-1

$[. lEoalro),
2/F1Q\2/Q |x_y|" (atp)

j=0

|2 (x = y)||f (»)
dy

|n(X

cof g o) B
|V| m-1 |x - y|
c( |DYA||A,3>fﬂ,a+ﬁf<x>.
IVI m—1 0)
O
From the proof above, we obtain
[Toeaf O] < |Hi| +[H|
_ 31)
<|y|zm 1"DyA"A >TQ,a+ﬂf (x).

Lemma 12 (see [19]). If p(-) € ®(R"), for all f € LPY(R"),
then, the norm || f|| o) gey has the following equivalence:

Aoy = sop{ ] 1F @ g @l dx gl < 1}

< rp||f||1,v’<~>(Rn)’
(32)

where rp

_1+1/P _1/P+

Lemma 13 (see [19], the generalized Holder inequality). If
p(-) € O(R™), then, for all f € LPO(R") and for all g €
LP O(R™), we have

Lﬂ |f () g ()| dx < C|| fl| s o |9 0 oy (33)

By asimilar method of Ding and Lu [20], it is easy to verify
the following result.

Abstract and Applied Analysis

Lemmal4. Foranye > 0withO <a+f-e<a+f+e<n,
we have

'TQ,vﬁﬁf (x)| < C[MQ,oc+ﬁ+sf (x)]l [MQa+ﬁ sf (x)]1/2

(34)
where C depends only on «, 3, €, and n.

Lemma 15 (see [19]). Given that p(-) : R" — [1,00), such
that p, < oo, then, || fll o0 gny < Cy if and only if | fp0 rry <
C,. In particular, if either constant equals 1, one can make the
other equals I as well.

Remark 16. We denote | f]p0gey = JRn LF ()PP dy

Lemma 17 (see [21]). Suppose that p(-) € ®(R") satisfies
conditions (12) in Proposition 4. Let 0 < o + 3 < n/p,, and
define the variable exponent q(-) by

1 1 a+f
- = . 35
P® qm (35)
Then, one has that for all f € LFO(R"),
"MQ)“*'ﬁf“Lq(‘)(Rn) < C“f"I,P“)(R")' (36)
Lemmal8. Let0 <a<n Qe L5(S™Y), then, for x € R",
Touaf (x) 2 M af (x), (37)
where
- Q(x-y)
Toaaf (%)= JRn % IR,y (4%, y)| | f ()] dy-
(38)
Proof. Since
TQ,(X,Af (X)
Q(x-y)
- J . |—_a+m|1 Ry (A5 )| f ()] dy
x-y|
Q(x-y)
2 j | n—oc+m|—1 |Rm (A’ X, y)| |f (y)l dy
lx-yl<r |x = y]
1
> et | 109G Ry (52017 0]y
X*y r
(39)
then,
Touaf (¥) 2 Mogaf (x). (40)
O

Proof of Theorem 5. Since

S |pal, )fﬂ,a+,3f<x>, w

|yl=m-1

|Tn,a,Af (x)| < C(



Abstract and Applied Analysis

by Lemma 12, then, we have

"TQ,LX,Af (X) "Lq(-)(Rn)

e <| l_zluDYAnAJ

X sup {JRn Toupf (%)]g ()| dax : 19l 60y < 1} .

(42)
Using the generalized Holder inequality, then,
"TQ,oc,AfHLq(-)(Rn)
< C< Z "DVA"Aﬁ> '|Tﬂ,a+ﬁf||Lq(-)(Rn) g"L‘Z’(J(Rn)
lyl=m-1
<C < Z "DyAllAﬁ) ”TQ,OH'ﬁf LIO(R™)*
lyl=m-1
(43)

Next, we will prove IITQ,MﬁfIILq(,)(Rn) < N fllpso gy Fix

f € LPY(R"), without loss of generality we may assume that
IIfIIL,,(.)(Rn> = 1. Since g, < 00, by Lemma 15 it will suffice to
prove that [Tq o5 flpa0gmy < C.

Fix e, 0 < & < min(a + 3,1 — (a + f3)), such that

2
(eq./m)+1
define r(-) : R — [1,+00) by
2
(eq(e) m) + 1

Then, by (44), we have r_ > 1. Moreover, by elementary
algebra, for all x € R",

1 (44)

r(x) = (45)

=k 1 _arPoe (46)
px) r(x)qx)/2 n
1 1
— St Fre (47)
px) r(x)q(x)/2 n
So that by Lemma 14, we have
- (x)
JR" 'TQ,(x+ﬁf (x)|q dx
(x)/2 x)/2
=C J;;n [MQ“HB’Sf (x)]q [Mﬂ,a+ﬁ+sf (x)]q dx.
(48)
By Lemma 13, then,
- (x)
JR" 'TQ,(x+[3f (x)|q dx
q(x)/2
< Cll [MQ,oc+ﬁ—sf (x)] Lo®y (49)

q(x)/2

X " [MQ,oc+[3+sf (x)]

Lr’ ©) (R") :

Without loss of generality, we may assume that each is greater
than 1, since, otherwise, there is nothing to prove. In this
case, in the definition of each norm we may assume that the
infimum is taken over by values of A which are greater than
1. But then, since for all x € R" and A > 1, %1% > 19 we

have
/2 \ "™
J <[Mﬂ,ac+ﬂ—sf(x)]q >
dx
R A

J’ (MQ,OH.ﬁ_Sf (x) )r(x)q(X)/Z (50)
_— dx
" A2/49(x)

< J (Mﬂ,a+ﬁ—sf (x) )r(X)q(X)/zdx.

AZ/q+(X)

Therefore, by (46) and Lemma 17, we have

l| [ Moy pe f (%) e “ [Moppoe f )] a./2

q(x)/2
] Lrax)/2 (R")

Lr(x) (Rn

a./2
Ty < C-

<Cls
(5

In the same way, we have

a2\ " @)
J <[M0,a+ﬁ+sf(x)] > dx

A

_ MQ,a+l;+£f(x) r(x)q(x)/zd )
e\ T .

< Mo aspief (%) r'<X>q<x)/zd
AN X.

Therefore, by (47) and Lemma 17, then,

(x)/2 /2
ll [MQ,(x+ﬁ+sf(x)]‘Z x Lo < “ [MQ’“+ﬁ+sf(x)] Zr’(x)q(x)/z(Rn)
v
S C"f ZP(XZ)(RVL) S C'
(53)
Hence,
I = (x)
1T s | ooy = Lﬂ Towpf @ dx<C. (54)
So, we have
"Tﬂ,wﬁf " LO®Y S 11 oo ey
||TQ,0C,Af||L‘1(')(Rn)
o 3 0ty ) Fomitl, 9
lyl=m-1

<c <| lzZ_lllDyAllAﬂ> -

This completes the proof of Theorem 5. O



By Lemmas 15 and 18 and Theorem 5, the proof of
Theorem 6 is directly deduced.
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Due to constant heat flux, the thermal distribution around an insulated barrier at the interface of substrate and functionally graded
material (FGM) which are essentially two-phase particulate composites is examined in such a way that the volume fractions of the
constituents vary continuously in the thickness direction. Using integral transform method, two-dimensional steady-state diffusion
equation with variable conductivity is turned into constant coefficient differential equation. Reducing that equation to a singular
integral equation with Cauchy type, the temperature distribution around the barrier is obtained by defining an unknown function,
which is called density function, as a series expansion of orthogonal polynomials. Results are shown for different thickness and

nonhomogeneity parameters of FGM.

1. Introduction

There are many engineering applications under severe ther-
mal loading that require high temperature resistant materials
in various forms of composites and bonded materials such
as power generation, transportation, aerospace, and thermal
barrier coatings. New developments in science and technol-
ogy rely on the developments of new materials. Composites
appear to provide the necessary flexibility in the design of
these new materials, which are essentials that every part of the
material in use exhibits uniform properties. In the mid-1980s,
a new composite material, which was initially designed as a
kind of thermal barrier coating used in aerospace structural
applications and fusion reactors, was found by a group of
scientists in Japan. Because of the material’s structure, it is
named as functionally graded material (FGM). FGMs were
used in modern technologies as advanced structures where
the composition or the microstructure is locally varied so that
a certain variation of the local material properties is achieved
[1]. FGMs are also developed for general use as structural
components in extremely high-temperature environments.
The concept is to make a composite material by varying the
microstructure from one material to another material with
a specific gradient. The transition between the two materials

can usually be approximated by means of a power series or an
exponential function [2-5].

The aircraft and aerospace industry and the computer
circuit industry are very interested in the possibility of
materials that can withstand very high thermal gradients.
This is normally achieved by using a ceramic layer connected
with a metallic layer. The composition profile which varies
from 0% ceramic at the interface to 100% ceramic near the
surface, in turn, is selected in such a way that the resulting
nonhomogeneous material exhibits the desired thermome-
chanical properties. The concept of FGMs could provide great
flexibility in material design by controlling both composition
profile and microstructure [6].

A number of reviews dealing with various aspects of
FGMs have been published in the past few decades. They
show that most of early research studies in FGMs had focused
more on thermal stress analysis and fracture mechanics. Frac-
ture mechanics of FGMs have been studied analytically by
Erdogan and coworkers [7-9]. Erdogan identified a number
of typical problem areas relating to the fracture of FGMs by
considering mainly the investigation of the nature of stress
singularity near the tip of a crack in a different geometry
[10]. Erdogan also investigated the nature of the crack-tip
stress field in a nonhomogeneous medium having a shear



modulus with a discontinuous derivative. The problem was
considered for the simplest possible loading and geometry,
namely, the antiplane shear loading of two bonded half
spaces, in which the crack is perpendicular to the interface.
It was shown that the square-root singularity of the crack-tip
stress field is unaffected by the discontinuity in the derivative
of the shear modulus [11]. Related to the fracture problems in
composite materials, the solution of integral equations with
strongly singular kernels is examined by Kaya and Erdogan
[12,13]. In an axisymmetric coordinate system, an embedded
axisymmetric crack in a nonhomogeneous infinite medium
was studied by Ozturk and Erdogan [14]. They showed the
effect of the material nonhomogeneity on the stress intensity
factors under constant Poisson’s ratio.

Due to the material mismatch at the interface of substrate
and coating, the thermal distributions and thermal stresses
on the crack or insulated barrier at the interface are examined
by researchers. A general analysis of one-dimensional steady-
state thermal stresses in a hollow thick cylinder made of
functionally graded material is developed by Jabbari et al.
[15]. The material properties were assumed to be nonlinear
with a power law distribution. The mechanical and thermal
stresses were obtained through the direct method of solution
of the Navier equation. The problem of general solution for
the mechanical and thermal stresses in a short length func-
tionally graded hollow cylinder due to the two-dimensional
axisymmetric steady-state loads was solved using the Bessel
functions by Jabbari et al. [16]. A standard method was
used to solve a nonhomogeneous system of partial differen-
tial Navier equations with nonconstants coefficients, using
Fourier series.

Jin and Noda [17] examined an internal crack problem
in nonhomogeneous half-plane under thermal loading using
the airy stress function method and Fourier transform.
They reduced the problem to a system of singular integral
equations and solved it by numerical methods. They used
superposition method by defining the problem in two cases.
One is the linear one-dimensional heat conduction prob-
lem under constant heat flux without crack, and the other
one is the two-dimensional heat conduction problem with
an insulated crack subject to constant heat flux which is
acted in the opposite direction. It was also considered the
problem of an axisymmetric penny-shaped crack embedded
in an isotropic graded coating bonded to a semi-infinite
homogeneous medium by Rekik et al. [18]. The coating’s
material gradient is parallel to the axisymmetric direction
and is orthogonal to the crack plane. They used Hankel
transform to convert the equations into coupled singular
integral equations along with the density function, and they
solved it numerically.

In this study, the Hankel integral transform method will
be used to solve the heat equation in axisymmetric coordinate
system. Problem will be examined as a one-dimensional and
a two-dimensional heat conduction problem that is a mixed
boundary value problem over the real line. Using mixed
boundary conditions a Fredholm integral equation will be
obtained with Cauchy type singularity and then it will be
solved by using some known numerical techniques [19, 20].
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FIGURE 1: Geometry of the heat conduction problem.

2. Definition of the Problem

The thermal distribution around a penny-shaped barrier at
the interface of graded composite coating and a substrate is
given by the following steady-state heat equation in axisym-
metric coordinate system:

10 orT 0 oT
;a(l’k(Z)E)-i-&(k(Z)E):O, (1)

and the conductivities of the substrate and the graded
composite coating are, respectively, given as

k(z) =ky 2z<0,

s (2)
k(z) = kye™*, z20,

where k is a constant and § is the nonhomogeneity param-
eter related to the graded coating. Note that the conductivity
is continuous at the interface of substrate and the graded
composite coating. As shown in Figure 1, it is considered a
penny-shaped barrier with radius a, centered at the origin
of the axisymmetric coordinate system. It is assumed that a
uniform heat flux is applied over the stress free boundary, and
the barrier faces remain insulated.

The solution can be obtained using superposition method
which is an addition of one- and two-dimensional heat
conduction problems, T,(z) and T,(r,z), respectively, as
shown in Figures 2(a) and 2(b). As in Figure 2(a), it will
be assumed that there will be no barrier and in flux causes
thermal distribution only z direction. On the other hand, in
Figure 2(b), flux will be assumed in an opposite direction on
the barrier that causes thermal distribution in (r, z) plane.

Rewriting (1) assuming that no changing in r direction:

£+d2T1—0 0<z<h

dz dz2 77
, (3)
”;7;1=0, z <0,
zZ
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FIGURE 2: (a) One-dimensional heat conduction without an insu-
lated barrier, (b) Two-dimensional heat conduction with an insu-
lated barrier.

(®)

along with suitable boundary conditions:

k(z) %Tl (z) — finite, z — —0o0,
k(z) Ly (z)=-Q, z=h (4)
dz ! 0 >
T, (0+) =T, (O_) >

the solution of the one-dimensional heat conduction is
obtained straightforward as

Qo

kpo 0<z<h,

T (2) = Q (5)
T 0 = O)
k,0 =

where the continuity can be seen as z — 0. For two-
dimensional heat conduction problem, (1) can be simplified
for0 <z <has

2 2

10
WTZ (7’, Z) + ;ETZ (T, Z) + @TZ (T, Z)
(6)

0
+ 6$T2 (T, Z) = 0,

and for z < 0,

2 2

d 10 d
WTZ (T, Z) + ;ETZ (1’, Z) + a_Z2T2 (T, Z) =0 (7)

3
with standard boundary conditions:
0 :
k(z) =T, (r,z) — finite, z — —00,
0z
0
k(z)a—T2(1’>Z)=0, z=h, 0<r < oo, (8)
z

%Tz (r,0") = aa—zTZ (r,07), a<r<oo,
and mixed boundary conditions:
0
k(z)aTz(r,z):Qo, z—0,0<r<a, (9

T,(r,0") =T,(r,07), a<r<oco. (10)

Equation (6) will be solved using Hankel integral transform
such that T, (r, z) denote the Hankel transform of zero order
and 7(p, z) denote inverse Hankel transform of zero order [21]
shown as below, respectively,

(oe)
1,02 = | 7 (p.2) o (rp) pdp
o (11)
7(p,z) = JO T, (r,2) J, (rp) rdr.
Using Hankel transform, the solution of (6) along with
boundary conditions (8) can be obtained as
A(p)e e 4 A (p) T

—2m,h+(my—m,)z
b

m, —my
xe 0<z<h,

L omh (12)
A(p);(e : —1)(m2—m1)

(p.2) =

xeP?, —00<2z<0,

where m, = 8/2, my, = p\/(8/2p)* + 1 and observing that

my +m; >0andm, —m; > 0.

3. Evaluation of Integral Equation

The unknown value A(p) can be obtained by defining a new
function, which is called density function [11], such as

0 _
Y= 2 (1 (0)-T,(h0),
where y/(r) satisfies the following conditions:

Jl;/(r)dr:O, y(r)=0, ata<r<oo,
0 (14)

v (r) =~y (=r).

Substituting (12) into (13) along with the conditions given in
(14), the unknown function A(p) can be obtained:

A(p) = ﬁ J v (s)]; (sp) sds, (15)

0



where

M) o2l
m, —m,;

F = —p—
(p)=-p P( )

—2myh

+(e —1)(m2—m1).

Using the boundary condition (9) in transformed domain as
z — 07, it can be obtained as

L (™" = 1) (m, - m,) A(p) Jo (rp) pdp = % > (17)

and substituting the value of A(p) into (17), the integral
equation to be solved for unknown y(s) can be obtained as

r (J:O (e_2m2h - 1) 1(p) Jo (rp) 1, (sp) p dp> v (s) sds

0

(18)

where

m, —my
F(p)

Defining new normalized variables and parameters such as

n(p) = (19)

5':£ rlzf P,=11P hI:E
a a a (20)
&' = ad, v(s) = w(as') = 1;/(5’),

the integral equation in (18) can be expressed in the form of

1 s}
J  (s) sds J Jo (rp) ]y (sp) pdp
0 0

1 s}
+ JO ¥ (s) stJ 26" 1 (p) Jo (rp) J1 (sp) pdlp

0

~[Cw@sas [ Cate) s 0 (o) 1 () oo

=490
(21)

where g, = 2Q,/k, and the prime sign is removed for the sake
of simplicity. The first double integral in (21) can be expressed
in terms of the first and second kinds of elliptic integrals, K
and E, respectively. As k — 1, the second kind of elliptic
integral E(k) has a finite value while the first kind of elliptic
integral K (k) has a logarithmic singularity such as

4
N

Defining a new function M(s,r), given in the appendix,
and using some algebraic manipulations, a Cauchy type

K (k) = 10g< > E(k)=1. (22)

Abstract and Applied Analysis

singularity can obtained by using the properties of y(s) in
(14). Hence, the first integral of (21) becomes

1 [}
J  (s) sds J Jo (rp) I, (sp) pdp
0 0

:lr LAO (23)
mlas-r

1 (Y/M(s,r)-1 M(s,r)-1

+;L< s—r | s+r )w(s)ds.

The second double integral in (21) has an exponential inte-
grand with negative exponent so that as p — 0o, the
integrand asymptotically approaches to zero. The asymptotic
expansion of the integrand can be expressed as

oy hé* -8 K& - 2h°
e Ppl -1+ -
ZZP 25P2
(1/3) K*8° — h*8° — 2hd* + 26°
+ 27p3

(24)
(1/3) h*6% + (4/3) W’ &7 — 8W*8° — 40hS°
N 211P4

+o(p-5)).

Since there is no singularity and any discontinuity over the
interval, and due to the asymptotic expansion as p — 09,
the infinite integral can be approximated over the interval
[0, B]. Depending on parameters h and §, the value of B
can be chosen large enough to obtain small enough value of
the integral (less than 1072%) over [B, 00). Hence, the second
double integral in (21) may be expressed as

1 [e's}
JO ¥ (s) sds L 2¢7"" 1 (p) Jo (rp) Ty (sp) pdlp

1 B(h,6) ok
= L ¥ (s) stJO 2¢" 1 (p) Jo (rp) 11 (sp) pdp.
(25)

Finally, the last integral in (21) can be evaluated by using a
series

o, P1 &1

GA(P)=_§+25P2 29P4+214E 5y
4298" 1 16 26)
- 230 F -0 (P ) >

an asymptotic expansion of the integrand G(p) = p(2x(p) +
1) as p — o00. Let us define a value C that depends on
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parameters h and & and superposes the infinite integral as
follows:

J:O G(p)Jo (rp) I, (sp) dp

C(h,0)
= L G(p)Jo (rp) ]y (sp) dp
. 27)
x| Galo) o re) 1 (sp)dp
C(h,0)

+ ,E;,a) [G(p) -G (p)] ] (rp) ], (sp) dp.

For a particular value of C, G(C) -G 4(C) = 0 can be obtained;
then the last infinite integral can be expressed as

J, 6V p) 1 ()

C(h,0)
= L G(p)Jo (rp) ]y (sp) dp (28)

[ee]
a!
C(h,5)

Since the function G(p) is a smooth function over the
interval [0, C], it can be evaluated numerically using Gaussian
quadrature along with Chebyshev orthogonal polynomials.
On the other hand, the evaluation of the integral over the
interval [C, 00) can be evaluated separately for each term in
Ga(p) like

Ga(p)Jo (rp) 11 (sp) dp.

J:h,& Ga(p) Jo (rp) 1 (sp) dp

8 o0
-S| T (sp)dp
C(h,0)

00 81 81 587 1
+I a2t A Terea s
Ccho) \ 64 p 512 p 16384 p
x Jo (rp) 1 (sp) dps

where

Hy)= [ Jo(re) i (o) dp

1 C(h,d)
el R (rp) J1 (sp) dps
1 C(h,0)

— - J Jo (rp) 1, (sp) dp,

C(h,0)
[ e ) ap

> >
s>r (30)
s=t,

s<r,

and the other integrals in (29) can be evaluated iteratively for
k=1,2,3,...as follows:

b= [ L),
C(h5) p
Jo rC) J; (sC) s r
= % + ELk_l (T, S) + ENk_l (T,S) 5
(31)
where
© Jo(rp) Jo (s
L (r,s) = J-C(hs) de
_ Jo (rC) J, (sC) B rHe_; (s,7) B sHy_, (r,s)
(k-1)Ck! k-1 1-k
(32)
© ] J
N, (r,s) = L(ha) de
_ J, ¢C) ], (sC) rHy_, (r,s) sHp_,(s,1)
(k+1)Ck1 k+1 k+1
(33)

The initial values of the integral H,(r, s), L,(r, s), and N5(r, s)
are shown in the appendix.

4. Numerical Evaluation of Integral Equation

The integral equation in (21) can be solved using Gaussian
quadrature method. Using the condition given in (14), the
unknown function y(s) can be defined in terms of the trun-
cated Nth term series expansion of Chebyshev orthogonal
polynomials of the first kind, T,,(s), as

v (s) = iA Bua) ) oy (34)
PRIl ’

where A, are coeflicients. Substituting the series expan-
sion of the unknown function y(s) into the first integral in
(23), it can be found that

(M w(s) , 1 Thn1 (8)
; J-—l :ds B ZAZWI; J-—l (s—=r)V1- s2 s
(35)

N
= ZAZn—lUZn—Z (r),



where U,,_,(r) is the Chebyshev polynomials of the second
kind, and eliminating the logarithmic singularities, shown in
appendix, the second integral in (23) can be written as

1 _ _
lj (M(s,r) 1+M(s,r) 1)1//(s)ds
T Jo s—r s+r
N
1
=2 Ama—
1 [ - —
><j(M(r,s) 1+M(r,s) 1 ilogs r)
0 s—r s+r 2r s+r
T,y (5)
X ————ds
Vi-¢

(36)

Finally, substituting the truncated series representation of
y(s) into (25) and (29) system of algebraic equation can be
obtained the to be solved for A,,_;,

N
1T n— (ri)
ZAZn—l (UZn—Z (r) + ;L

7 .
= ) m—1 + l(rl)

(37)

() -240) ) =

wherer;,i =1,2,3,..., are collocation points and

Za ()= % Jol (M(ri)S)_l +

S—Ti

M (r,s) -1
s+

) T,y (5)
N

s—1;

ds,

+—lo
2r; & s+r;

Zy(r;) = Jl

0

B(h,0) —omh
(L 2™ 1 (p) Jo (rip) Ty (SP)PdP>

« sTy,_1 (5)
s

2= [ ([ oo o

ds,

A RAOIINOEY

T
x 1 ) ) ds

(38)

5. Results

Because of the nature of the problem it is necessary to increase
the density of the collocation points near the ends r = +1.
Thus, these points may be selected as follows:

(2i—1)7r>’

T,(r)=0, r= cos( N
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Then, we get a (N x N) system of equations whose solution
gives the coefficients A,,, ;. With known coefficient values,
the temperature distribution around the insulated barrier
may be obtained by integrating (13) such as

2y Vioe

Defining new variable like
s =cosb, nSGSarccos(z), (41)
a

the integral in (40) can be evaluated using the relation

_ sin{(n + 1) arccos t}
Un(®) = sin (arccost) (42)

and the difference in temperature distribution on the plane of
the insulated barrier can be obtained as

T, (r,0") =T, (r,07)

T" (r) =
a
(43)
\/ < ) i Usna (r/a) (r/a)
& 2n 1 m—1 .
Appendix
The function M(s, r) in (23) can be defined [14] as
2 2
ZE<£>+ i K<f>, s<t,
M(s,r)y=45 rs r (A1)

£(5)

in terms of the complete elliptic integrals of the first and
second kinds, respectively,

/2 d@
K (k) = J R
0 V1 - k2sin20

/2
E(k) = J VI = K2sin?04d6.
0

(A.2)
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For k > 2, the values of the integrals in (31), (32), and (33),
respectively, can be obtained by solving the initial value of
each integral for k = 1 such that

©  Jo(rp) ]y (SP)
H, (r,s) = JON /I
1(9) L(h,a) p dp
_ 1 ["s—rcos¢
_ ﬂL e (1+}1 (RC (h,8))
RC(h,0)
_ L Jo (v) dv) de,
©  Jo(rp) Iy (sp)
L, (r,s) = JON /IO
) Lm Edp
_1 T o RC(h,(S))
=)y (rmros(F
RC(h,3) 1 _
+J LO(u)du> do,
0 u
o ] J
N, (r,s) = L(M) Mdp

== r % (JCO;)B) J1 (Rp) dp) dg,

T Jo
(A.3)

where R* = 1 + 5% — 2rs cos ¢.

Due to the logarithmic singularity as s — r in (23),
the ratio (M(s,r) — 1)/(s —r)) — (0/0) has undetermined
limiting case. Using (22) along with L'Hospital’s rule, we have

. M(s,r)—1
lim —————

ST s—71

1 1
:—;log|s—r|+;(log\/8r—1).
(A.4)

Now, by adding and subtracting the leading part of the
logarithmic function,

lr(M(r,s)—l +M(r,s)—1

1
1 loels — )
- i +2r ogls—rl)y(s)ds

0 S—r

1
L J (log|s —r|) v (s)ds,
0

2mtr
(A.5)

and using the symmetry property of y/(s) like
1 1
- L (logls—r|)w(s)ds= — 'L (log|s —r|) v (s)ds

- Jl (log|s +r|)w(s)ds,
0
(A.6)

7
we have
. B B _
lj (M(r,s) 1, M) Lo Lo u)w(s)ds
7)o s—r s+r 2r str
_lf L (logls - rl) v (s) ds
m)oy2r & v ,
(A7)
where
1 (! Ty (5) Ty (1)
21 P i o P i S A8
T[J_l OglS rl m S 2n—-1 ( )

using the series expansion of unknown function y(s) in (34).
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We investigate the effectiveness of reproducing kernel method (RKM) in solving partial differential equations. We propose a
reproducing kernel method for solving the telegraph equation with initial and boundary conditions based on reproducing kernel
theory. Its exact solution is represented in the form of a series in reproducing kernel Hilbert space. Some numerical examples are
given in order to demonstrate the accuracy of this method. The results obtained from this method are compared with the exact
solutions and other methods. Results of numerical examples show that this method is simple, effective, and easy to use.

1. Introduction

The hyperbolic partial differential equations model the vibra-
tions of structures (e.g., buildings, beams, and machines).
These equations are the basis for fundamental equations
of atomic physics. In this paper, we consider the telegraph
equation of the form

2
272’ (x,1) + 2ocg—”t’ (6. t) + fru(x, 1)
1
—az—u(xt)+f(xt) 0<x,t<l,a>fB>0
- axz > > > = > = > = >
with initial conditions
u (X, 0) =@ (X) > u; (x’ O) =9, (x) > (2)
and appropriate boundary conditions
u(0,t) =g, (1), u(l,t)y=g,(), t=0 (3)

by using reproducing kernel method (RKM). In recent
years, much attention has been given in the literature to

the development, analysis, and implementation of stable
methods for the numerical solution of (1)-(3) [1-3]. Mohanty
carried out a new technique to solve the linear one-space-
dimensional hyperbolic equation (1) [4]. High-order accurate
method for solving linear hyperbolic equation is presented
in [5]. A compact finite difference approximation of fourth
order for discretizing spatial derivative of linear hyperbolic
equation and a collocation method for the time component
are used in [6]. A numerical scheme is developed to solve
the one-dimensional hyperbolic telegraph equation using the
collocation points and approximating the solution using thin
plate splines radial basis function [7]. Several test problems
were given, and the results of numerical experiments were
compared with analytical solutions to confirm the good
accuracy of their scheme. Yao [8] investigated a nonlinear
hyperbolic telegraph equation with an integral condition by
reproducing kernel space at « = 3 = 0. Yousefi presented
a numerical method for solving the one-dimensional hyper-
bolic telegraph equation by using Legendre multiwavelet
Galerkin method [9]. Dehghan and Lakestani presented a
numerical technique for the solution of the second-order



one-dimensional linear hyperbolic equation [10]. Lakestani
and Saray used interpolating scaling functions for solving (1)-
(3) [11]. Dehghan provided a solution of the second-order
one-dimensional hyperbolic telegraph equation by using the
dual reciprocity boundary integral equation (DRBIE) method
[12]. The problem has explicit solution that can be obtained by
the method of separation of variables in [13].

In this paper, the problem is solved easily and elegantly
by using RKM. The technique has many advantages over the
classical techniques. It also avoids discretization and provides
an efficient numerical solution with high accuracy, minimal
calculation, and avoidance of physically unrealistic assump-
tions. In the next section, we will describe the procedure of
this method.

The theory of reproducing kernels was used for the first
time at the beginning of the 20th century by Zaremba in his
work on boundary value problems for harmonic and bihar-
monic functions [14]. Reproducing kernel theory has impor-
tant application in numerical analysis, differential equations,
probability, and statistics. Recently, using the RKM, some
authors discussed telegraph equation [15], Troesch’s porblem
(16], MHD Jeftery-Hamel flow [17], Bratu’s problem [18],
KdV equation [19], fractional differential equation [20],
nonlinear oscillator with discontinuity [21], nonlinear two-
point boundary value problems [22], integral equations [23],
and nonlinear partial differential equations [24].

The paper is organized as follows. Section 2 introduces
several reproducing kernel spaces. The representation in
W(Q) and a linear operator are presented in Section 3.
Section 4 provides the main results. The exact and approx-
imate solutions of (1)-(3) and an iterative method are
developed for the kind of problems in the reproducing
kernel space. We have proved that the approximate solution
converges to the exact solution uniformly. Numerical experi-
ments are illustrated in Section 5. Some conclusions are given
in Section 6.

2. Reproducing Kernel Spaces

In this section, some useful reproducing kernel spaces are
defined.

Definition 1 (reproducing kernel function). Let E+0. A
function K : Ex E — C is called a reproducing kernel
function of the Hilbert space H if and only if

(a) K(-,t) € Hforallt € E,
(b) (¢, K(-,t)) = ¢(t) forallt € Eandall p € H.

The last condition is called “the reproducing property” as the
value of the function ¢ at the point t is reproduced by the
inner product of ¢ with K(-, t).

Definition 2. Hilbert function space H is a reproducing
kernel space if and only if for any fixed x € X, the linear
functional I(f) = f(x) is bounded [25, page 5].

Definition 3. We define the space H, [0, 1] by
H,[0,1] = {u e AC[0,1] : ' € L* [0,1]}. (4)
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The inner product and the norm in H, [0, 1] are defined by
1
0
lully = [, u € Hy [0,1].
(5)

Lemma 4. The space H,[0,1] is a reproducing kernel space,
and its reproducing kernel function q is given by [25, page 123]

(4, 9) = 1u(0) g (0) + J u (t) g (t)dt, u,geH, [0,1],

1+¢t, t<s,

g, (t) = { (6)

1+s, t>s.
Definition 5. We define the space F; [0,T] by
F[0,T] = {ue AC[0,T] :u',u" € AC[0,T],
u®¥ e [0, T7,u(0) = u' (0) = 0} . 7

The inner product and the norm in F, [0, T] are defined by
2 o o
(.g)p = yu” 0 " (0)
i=0

Lo O 3 8)
+ J uw”’t)g” t)dt, u, geF;[0,T],
0

||U||F23 = \/(u, u>F23> ue€ F23 [0,T7].

Lemma 6. The space F,[0,T] is a reproducing kernel space,
and its reproducing kernel function r is given by [25, page 148]

1 1 1 1

— e —P - sttt —ts,

4 12 24 120
r(t) = PO
s Rt 1 1 1

—52t2 + —53t2 - —ts4 + —55,

4 12 24 120

t>s.

Definition 7. We define the space W, [0, 1] by

W; [0,1] = {u e AC[0,1] : /', u" € AC[0,1],
(10)
u? € L2[0,1],u(0) = u (1) = 0} .

The inner product and the norm in W; [0, 1] are defined by
2 - -
(. g)ys = Y u? (00" (0)
i=0
1
+ J u® (x) g(3) (x)dx, u,ge W23 [0,1],
0

lullwe = [tz we W, [0,1].
(1)

The space W;[0,1] is a reproducing kernel space, and its
reproducing kernel function R, is given by the following
theorem.
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Theorem 8. The space W; [0, 1] is a reproducing kernel space,
and its reproducing kernel function R, is given by

Yo, x<y,
i=1
d;(y)x', x>y,
i=0
where
()= —yto Ly 5 58,3
1V = 1567 " 1567 267 780 T 13
)5 L 2 5 .S
Q=647 T e2d? T104” T312Y T 267
)= —yto L5 7 a5 s 5
s\ = 18727 T 18727 T 104”9367 T 78”7
5 , 1 s 5 , 5 5 1
=y Yy -y,
“O) =~ * 50 e T’ 104’
G()= ey -y - Ly
> 3744 18720 624
PN U
18727 " 156”7 " 120°
1 5
d(y) = —y°
o(») oY
1 4 1 5 5 , 5 3 3
d(y)se—yte S22 23 2
1 () 104 1567 267 787 T 137
7 4 5 , 1 5 21 , 5
d =— Py -y -y,
2 =107 "’ ") a6
d(y)=—yto LS 2 S a5
sV 18727 T 18727 T 3127 9367 78
5 , 1 s 5 , 5 5 5
d() =yt — '+ —y + —y,
D) =3’ v T T T ise’
d()=—tyto Lo L L s 1
s\ = 37447 T 187207 T e2a” T 18727 156(y')
13

Proof. Letu € W;[0,1] and let 0 < y < 1. By Definition 7
and integrating by parts two times, we obtain that

2 R -
(u, R},>WZ3 = ;u(’) (0)RY (0)

1
(3) (3) d
+ L u”’ (x) Ry (x)dx
=u(0)R, (0) +u' (0) R’y (0)

+u" ()R} (0) +u" (1)R<j) (1)

-u" ()R} (0)

3
- R 1)+ )R (0)
! !
+ L u (x) RE,S) (x) dx.
(14)

After substituting the values of R(0), R;,(O), R;’(O), Rf)(O),
R(y4)(0), R(ys)(l), and R(y4)(1) into the above equation, we get

(w, Ry>w23

=u(0)0+u (0)

X(3 5.4 5,5 4 1 5)
1377787 " 267 T156” T 1567

" 5 5 3 21 5, 5 4 1 5)
+u' (0 (— -+ =y —
O G 567 527 T3 32

+u" (Do-u"(0)

Sy S e, 5 L)
X(BJ’ }’+52)’+ y y

156 3127 312
- (1)0+u (0)

3 5, 5, 5 , 1 5)
X(——=y+—y +—y" - —y"+ —
( 137 787 7267 T 1567 T 156”7

1
+ L u (x) R;S) (x) dx;
(15)

thus we obtain that
(wR,) ws

_ jl ! (x) R (x) dx
0

- Ly u' (x) RS (x) dx + Ll u' (x) RS (x) dx

v, < 10 5 5 5 ,
= 1__ — -
LM(X) y Y =5

13 78
+1£5;—6y4 - %yS) dx
e (G-
+1§—6y4 - éys) dx
= (u(y) -u(0)

c2a 1 5)
1567 156”7



+ (@) -u(y))

><<—9 _ S5 35
137 787 T 26”7

g L)

156 156
=u(y)-u(0)
+u(l) (—%y - 7—58y3 - %yz
56" 156" ):

By Definition 7, we have ©(0) = u(1) = 0. So
<1,1,R},>W23 =u(y).
This completes the proof.

Definition 9. We define the binary space W(Q) by

4

Q =
W {” X201

°u
ox30t3
ou (x,0)
= 0’
ot

Q=1[0,1]x[0,1], e’ (Q),

u(x,0) =0,

u(O,t)zO,u(l,t)zO]».

The inner product and the norm in W() are defined by

2 1 a3 ai
s = — —u(0,¢
19y ;L[apaxlu( )

3 i

0’ 0

B ) )
o’ o/
+ —.u(x,O),—.g(x,0)>
]Zo otJ ot/ w3
1 83 83
o], [—axs FTERA

3 3

X ﬁﬁg(x, t)] dtdx,

lully =\ u)y, ueW(Q).

u . .
1 ———— is completely continuous in

(16)

17)

(18)

(19)

(20)
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Lemma 10. W(Q) is a reproducing kernel space, and its
reproducing kernel function K, ) is given by [25, page 148]

K()/,S) = Ryrs. (21)

Definition 11. We define the binary space W(Q) by

W(Q) = <|u : u is completely continuous in

(22)
o

Q=[0,1]x[0,1], ==

el? (Q)} .
The inner product and the norm in W (Q) are defined by

1
(. g)w = JO [%M(O,t) %g(O,t)]dt

+(u(x,0),g(x, 0)>H21
(23)

1ro o 0 0
= 3. > = 3. > t >
+”0 [axat”(x D 5xard ™ t)]d dx

lully = )y ue W (Q).

Lemma 12. W(Q) is a reproducing kernel space, and its
reproducing kernel function G, is given as [25, page 148]

G(y,s) = qus' (24)

Remark 13. Hilbert spaces can be completely classified: there
is a unique Hilbert space up to isomorphism for every
cardinality of the base. Since finite-dimensional Hilbert
spaces are fully understood in linear algebra and since
morphisms of Hilbert spaces can always be divided into
morphisms of spaces with Aleph-null (y,) dimensionality,
functional analysis of Hilbert spaces mostly deals with the
unique Hilbert space of dimensionality Aleph-null and its
morphisms. One of the open problems in functional analysis
is to prove that every bounded linear operator on a Hilbert
space has a proper invariant subspace. Many special cases
of this invariant subspace problem have already been proven
[26].

3. Solution Representation in W (())

In this section, the solution of (1) is given in the reproducing
kernel space W(Q). On defining the linear operator L : W((Q)
— W(Q) by
v v ov 5
Lv=w—@+2aa+ﬁ v(x,t), (25)
after homogenizing the initial and boundary conditions,
model problem (1)-(3) changes to the problem

Lv=M(xt), (xt)el0,1]x[0,1],
(26)

v(x,0) = %/(x,O) =v(0,t) =v(1,t) =0,
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where

o’z Foa
M(xt) = 22 (x,t) - a—x‘z’

ot? (1)

(27)
2cxa—f (x,1) + B2Z (x,1) + f (3, 1);

for convenience, we again write u instead of v in (26)
Lemma 14. L is a bounded linear operator.

Proof. Let u € W(Q) and let (x,t) € Q. By Lemma 10, we
have

u(x,t) =, Kigp)y (28)
and thus
Lu (x,t) = (u, LK(x,t)>w’
B 0
aLu (x,t) = W =LK >W’
5 5 (29)
aLu (x,1) = <u7 aLK<x,r>>W’
2 0 a 0
90, 2IK
arax 00 = \* 5 ax <“>w

Hence there exist a,, b,, a,, b; > 0 such that

|Lu (x, )] < aglullyy

0
‘aLu (x,0)| < byllully»

(30)

’%Lu (x,1)| < ayllully,

00
laaLu (X, t)

< by llully.

Therefore,

2

1
ILul3; = I [%Lu (O,t)] dt
0

+ (Lu (x,0), Lu (x, 0))H21

+ JJI[%aﬁLu (x,t)] dt dx

175 2
= J [ELu(O,t)] dt + [Lu (0,0)]? (31)

0

+Jl [;Lu(x,o)rdx

0 X

[a atLu(x,t)] dt dx

< (ay +ay + b + b)) lullyy.-

This completes the proof. O

Now, choose a countable dense subset {(x;,f,),(x,,
t,),...} in Q and define

¢ = Gr) ¥, =L, (32)

where L* is the adjoint operator of L. The orthonormal system
{"I\’ }:2, of W(Q) can be derived from the process of Gram-
Schmidt orthogonalization of {¥;};°, as

\/I}i = Zﬁik\yk- (33)
k=1

Theorem 15. Suppose that {(x;,t;)};) is dense in Q. Then
(W}, is a complete system in W(Q)), and

¥, = LK, ;) (x,1). (34)
Proof. We have

¥, = L = (L9 Ky )y
= <(Pi’LK(x,t)>W
= (LK (e Gy i (35)
= LK s (% 1;)

= LK(xi’ti) (x, t) .

Clearly, ¥; € W(Q). For each fixed u € W(Q), if

(wY¥)y =0, i=12,..., (36)
then
0= (u,¥),
= (W Lg)y
(37)
= (Lu, ;)
= Lu(x;t;), i=12,....

Note that {(xl, t;)}i) is dense in Q. Hence, Lu = 0. From the

existence of L', it follows that u = 0. The proof is completed.
O

Theorem 16. If {(x;, t;)};o, is dense in Q, then the solution of
(26) is given by

Z/J’sz (% t1) (38)

k=1

M8

I
—

i



Proof. By Theorem 15, {¥;(x,)};", is a complete system in
W(Q). Thus,

i

= i Zﬁik(u’ Wk)w\?i

1 k=1

= z Z Bix{w, L*(Pk>w\/pi

8

i

= Z Zﬁik(Lu’ ‘Pk)v’\?\?i (39)

i=1 k=1

8

- Z Z 1k<L” G tk)>

i=1 k=1

8

= i Zl:ﬁikLu (xp 1) ¥

i=1 k=1

Z Z M (1) ¥

8

This completes the proof. O

Now the approximate solution u,, can be obtained from
the n-term intercept of the exact solution u and

noi
n =0 ) BaM (xp 1) %, (40)
i=1 k=1
Obviously
||un - ”"w — 0, n— oo. (41)
Theorem 17. Ifu € W(Q), then
|, —ufyy — 0, n— 0. (42)

Moreover, a sequence ||u,,
n.

— ully, is monotonically decreasing in

Proof. From (38) and (40), it follows that

() i
e, = ually = Z ZﬁikM (x50 1) ¥ (x, 1) (43)
i=n+1 k=1 w
Thus,
[, (6, 8) = u (x, )]y — 0, 11— o0. (44)
In addition
0 i 2
et - ”lﬁv = Z Z:BikM (% 1) ; (%, 1)
i=n+1 k=1 w
(45)
0 i 2
= Z (ZﬁikM (%0 1) ¥ (x,t)) .
i=n+1 \ k=1

Clearly, [, (x, 1)
n.

—u(x,t)ll,, is monotonically decreasing in
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FIGURE 1: Graph of numerical results for Example 20 (« = 10, 8 =
20, t =0.5).

4. The Method Implementation

(i) If (26) is linear, then the analytical solution of (26)
can be obtained directly by (38).

(ii) If (26) is nonlinear, then the solution of (26) can be
obtained by the following iterative method.

We construct an iterative sequence u,,, putting

any fixed u, € W23 [0,1],

noo (46)
u, = » AY,
i=1
where
Ay = M (xp tio u (X 1))
2
Ay = Zﬁsz (X tio e (X0 1)) »
P
(47)

n
A, = ZﬁnkM (% o e (10 1)) -
k=1

Next we will prove that u,, given by the iterative formula (46)
converges to the exact solution.

Theorem 18. Suppose that ||u,| defined by (46) is bounded
and (26) has a unique solution. If {(x;,t;)};, is dense in Q,
then u,, converges to the analytical solution u of (26), and

u=yAY, (48)

gl

I
—_

1

where A, is given by (47).
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TABLE 1: Numerical results for Example 20 for t = 0.5.
AE RE AE RE AE RE
X CPU time (s) a =20 a =20 a=10 a =10 o =50 a =50
B=10 B=10 B=5 B=5 B=2 B=2
0.9829 2.168 49x 107 1.1 x 1077 8.9x107° 20x107° 9.6%x107° 2.1x1077
0.9903 2.324 3.8%x107° 1.5x 1077 46%x10°¢ 1.9%x 1077 9.8 x 1077 4.0%107°
0.9938 2215 59%x107° 3.6%x107° 50x107° 31%x107° 85x107° 52%107
0.9957 2.262 6.8%x 1077 2.5% 1077 1.4x 1077 53 %107 52x1077 1.9x107°
TABLE 2: Numerical results for Example 20 for ¢t = 1.0.
AE RE AE RE AE RE
X CPU time (s) a =20 a =20 a=10 a =10 o =50 a =50
B=10 B=10 B=5 B=5 B=2 B=2
0.9829 2.340 51%x107° 3.1x107 55x 1078 33x107° 45%x 1077 2.7%x107°
0.9903 2.278 7.1%x107 7.8%x107° 1.6 x 1078 1.8 x 1077 9.5%x 1077 1.0x 107°
0.9938 2.293 44x107 73%x107° 1.7x107° 29x%x107 22x107 3.6x107°
0.9957 2277 22x1078 22x%x1077 14x1078 1.4x 1077 7.2x1077 7.4%107°

TABLE 3: A comparison between interpolating scaling function
method [11] and RKM for different values of «, f3, and t for
Example 20.

TABLE 4: A comparison between interpolating scaling function
method [11] and RKM for different values of «, f3, and t for
Example 20.

AE AE AE AE AE AE AE AE
CPU time [11] RKM [11] RKM (1] RKM (1] RKM
(s) a =20 a=20 B=10 B=10 a=10 a=10 B=5 B=5
t=0.5 t=05 t=1 t=1 =05 =05 =1 =1
0.0 2512 2x 1074 0.0 2x107° 0.0 0.0 0.0 0.0 2x107° 0.0
0.1 2262 5%x10% 3x107 1x10° 3x107? 0.1 3x107* 1x1077 1x107* 2x1077
0.2 2309 7x107%  2x10®% 2x10°  3x107 0.2 1x107° 3x1078 7% 1074 2x107°
0.3 2293 1x10° 2x107  2x10* 2x107 0.3 1x107° 9x1078 6x107* 6x1077
04 2278 2x107°  5x107° 4x10* 1x1077 0.4 2x1073 2x107% 9x107* 7% 1078
0.5 2.883 3x107°  1x10°  5x10*  8x107® 0.5 2x107° 2x1077 1x107° 5% 1078
0.6 2.821 3x107°  5x10° 8x10*  5x107 0.6 2x107° 5% 1077 1x107° 9x107°
0.7 2.805 4%x107%  2x107 8x10™* 1x107 0.7 2x107° 7x107® 8x107* 3x10°8
0.8 2231 3x107°  6x107 6x10* 1x1077 0.8 2x1073 7% 1078 7% 1074 6x107°
0.9 2277 2x10°  2x10°  3x10* 8x10°® 0.9 1x107° 4%x107 3x107* 2%x1078
1.0 2.169 2x107% 2x10°%  9x10°  4x107° 1.0 1x107* 8x 107 9x107° 7x1078
Proof. First, we prove the convergence of u,,. From (46) and ~ This implies that
the orthonormality of {¥,}%°,, we infer that
o {A}2 e e (51)
K CUVIIR P RNDT Ifm > n, th
||”n+1" = ZA:' = ZAi + AL > 1, then
i=1 i=1 (49)
) m—1 2
2 2 —
= "un" +AL, 2 "un” : ”um - un" - Z Uy — Uy
k=n
By (49), llu,|l is nondecreasing, and by the assumption, ||u,,]| mel
. . . 2
is bounded. Thus |[|u,,|| is convergent. By (49), there exists a < Z ||”k+1 — ”k" (52)
constant ¢ such that k=
0 m—1
2
ZA? =c. (50) = ZAkJr1 — 0, m,n— oco.

k=n



FIGURE 2: Graph of numerical results for Example 21 (« = 10, 8 =
20, t = 0.5).

The completeness of W () shows that there exists i1 € W(Q)
such that u, — #fiasn — 00. Now, we prove that % solves
(26). Taking limits in (40), we get
u=)AV¥,. (53)
Note that
Li= Y ALY, (54)

i=1

(La) (xio ty) = D ALY, (x50 )
i=1

r

1l
—_

Ai<L‘E, G(xk,tk)>W
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TABLE 5: Numerical results for Example 21 for t = 0.5.
AE RE AE RE AE RE
X CPU time (s) a =20 a =20 a=10 a=10 a =50 a =50
B =10 B=10 B=5 B=5 B=2 B=2
0.9829 2215 7.23 %1078 6.8 107 3.4%x107° 32x%x107° 8.41x 1078 7.99 x 1077
0.9903 2.246 3.51x107° 6.8x107° 1.8x 107 35%x107° 3.52x 1077 6.86 x 1077
0.9938 2.231 7.56 x 1077 1.9x107° 7.6%x107 1.9x107° 2.84%x107° 7.28%x 1078
0.9957 2433 5.45x 1078 9.9x107® 26%x107° 48x1078 453x107° 8.27 x 107°
TABLE 6: Numerical results for Example 21 for t = 1.0.
AE RE AE RE AE RE
X CPU time (s) a =20 a =20 a=10 a =10 o =50 a =50
B=10 B=10 B=5 B=5 B=2 B=2
0.9829 2.184 1.3%x1077 2.08x 107° 6.32x107° 9.7%x 1077 2.78 x 107 42%x1077
0.9903 2.293 51%x107° 1.61x107® 731 x 1078 23%x107 2.07 x 1077 6.5%x 107
0.9938 2.512 8.0x107° 3.34x 1077 8.10 x 107"° 33%x107° 437 %1077 1.8x107°
0.9957 2215 1.6 x 1078 483x10°° 3.71x 107° 1.0x 1078 4.04x 1077 1.2x107°
T T T T T T T [ee]
= Y ALY, )
i=1
05+F E '
.
) = Y AT,
= ol i i=
S
[ee]
= ZAi ¥ \Pk>w
—-0.5 + - i=1
(55)
—I6 _'4 _'2 ' 2 :L é In view of (47), we have
* La (xp 1) = M (x 1, w14 (x117)).- (56)
—— RKM

Since {(x;, t;)};o, is dense in Q, for each (y, s) € Q, there exists
a subsequence {(xn]_, tnj)}j.fl such that

(xnj,tnl_) — (y,s), j— o00. (57)
We know that
Lu (xnj, tnj) =M (xnj, tnj, Up 1 (x,,j, tnj)). (58)
Let j — oo. By the continuity of f, we have

(L) (y»5) = M (3,6 (y,5)) » (59)
which indicates that # satisfies (26). O

Remark 19. In the same manner, it can be proved that

ou, ou
L — > > 60
ox 0x —0 n—oco (60)
where
u X Y, ou, < Y,
_— = A—l) n = A—l)
ox ; ' ox ox ; ' ox (1)

and A; is given by (47).
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TABLE 7: RMS errors for Example 21.
[10] RKM [10] RKM [10] RKM
N o =20 o =20 o =20 o =20 a =10 a=10
B=10 B=10 B =10 B =10 B=5 B=5
t=0.5 t=0.5 t=1.0 t=1.0 t=0.5 t=0.5
5 32x1077 2.8x107° 34x10°° 23%x107° 3.6x10°° 1.1x1077
7 2.0x107'° 57 %1077 3.7%x107° 59%x 107" 4.1x107"° 9.6 x 107"
9 23x107" 2.7%107'¢ 24x10712 48x107% 3.5%x 107" 1.9 x 1072
11 1.1x1071¢ 3.8x107%° 1.0x 107" 23x 1071 3.4x107'° 1.3x1071¢
TaBLE 8: Numerical results for Example 22 for t = 0.5.
AE RE AE RE AE RE
X a =20 a =20 CPU time (s) a=10 a =10 o =50 a =50
B =10 B =10 B=5 B=5 B=2 B=2
0.9829 6.3x107° 1.9x 1077 2.231 1.8x107° 58x107° 6.5x10°° 2.0x107°
0.9903 7.2%x 1077 1.1x107¢ 2.540 45x107 7.2%x107* 7.5%x107* 1.1x107°
0.9938 49%x10°° 1.7 %1077 2.230 3.6x107° 12x107* 8.9x10°° 32%x107°
0.9957 6.4x107° 9.6 x 107 2.680 2.5%x107° 3.8x10°° 15x107* 23x107*
5. Numerical Results u(0,£) =go(£) =0, t=0,
To test the accuracy of the present method, some numerical u(l,t) = g, (t) = exp (=2t) sinh (1), ¢ >0,
experiments are presented in this section. Using our method, (64)
we chose 36 points in () and obtained the approximate
solution 1. The comparison between interpolating scaling ~ Where
function method [11] and RKM for different values of «, 2 .
» M ) =(3 -4a + =2t h . 65
and ¢ is given in Tables 4 and 5. We solve these examples for f (1) ( a+pf ) exp (—2t) sinh (x) (65)
a set of points The exact solution of (64) is given by [11]
1 u (x,t) = exp (=2t) sinh (x) . 66
(3,20, = (- Dh..oxy=1}, h=——. (62) (x, ) = exp (=2f) sinh (x) (66)
N-1
If we apply
In Tables 7 and 10 we calculate the RMS error by the following V(% 8) = u (x, 1) — x sinh (1) (exp (<26) — 1 + 2t)
formula: (67)
+ sinh (x) 2t = 1)
ZIEI (u- ”36)2 (63) : ; : :
RMS error = lN—l to (64), then the following equation (68) is obtained:
+
v v ov 5
It can be seen from Tables 4 and 5 and 7-10 that the results 32 ox + 20‘5 +Bv(x,t) = M(x,t),
obtained by the RKM are more accurate than those obtained (68)
by the methods in [10, 11]. This indicates that RKM is a reliable ov
i ,0) = — (x,0) =v(0,t) =v(1,t) =0,
method. The CPU time (s) is given in Tables 1,2, 3,4, 5,6, 7, 8, v(%.0) ot 0 =v(0.8) =v(L.1)
9, and 10. Numerical solutions are described in the extended h
. . A where
domain [—4,4] x [-3,3]. The comparison of RMS error is
given for our method and Chebyshev method. M (x,t) = (3 — 4o+ /32) exp (—2t) sinh (x)
Example 20. Consider the following telegraph equation with —sinh (x) (2t - 1)
initial and boundary conditions:
—2acsinh (1) (-2 exp (-2t) +2) x
o’u ou 5 o’u .
— (%, t) + 20— (x,t) + Bu(x,t) = — + f (x,1), + 4asinh (x)
atz() at()ﬁ()axzf()
2 .
u (x’ 0) — (Pl (X) — Sinh (x) , - ﬁ Slnh (1) (exp (—2t) -1+ 2t) X
2 . .
ou . + 7 sinh (x) (2t — 1) — 4x exp (—2¢) sinh (1).
" (x,0) = ¢, (x) = =2 sinh (x), (69)
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TABLE 9: Numerical results for Example 22 for ¢t = 1.0.
AE RE AE RE AE RE
X CPU time (s) a =20 a =20 a=10 a =10 o =50 a =50
B=10 B=10 B=5 B=5 B=2 B=2
0.9829 2.587 2.7%x1077 43%x1077 32%x107° 51x107° 6.9%x107° 1.1x107*
0.9903 2.058 9.2x1077 8.7x 1077 1.0x107° 9.6x107° 1.0x10™* 9.6x107°
0.9938 2.262 25%107° 44%107° 6.9%x107° 1.2x107* 1.1x107* 1.9x107*
0.9957 2.246 1.7x10™* 1.6x10™* 6.9%107* 63x107* 14x10™* 1.3x 1074
TABLE 10: RMS errors for Example 22.
[10] RKM [10] RKM [10] RKM
N a=10 a=10 o =50 o =50 o =50 o =50
B=5 B=5 B=2 B=2 B=2 B=2
t=1.0 t=1.0 t=0.5 t=0.5 t=1.0 t=10
28x107° 9.8x107° 3.1x107° 23%x107° 6.9%x107* 1.1x107°
13%x107° 6.7 %1077 1.5x 107° 5.9 %1077 22%x107° 9.6x107¢
9 2.8x%x 1077 7.8x 107 1.8x 1078 48x1071 63 %1077 1.9x107°
11 6.1%x107° 53x 1071 7.8 x 107" 23x 107" 1.6x107°% 1.3x 1071

After homogenizing the initial and boundary conditions and
using the above method, we obtain Tables 1-4 and Figure 1.

Example 21. Consider the following telegraph equation with
initial and boundary conditions:

o’u ou ’u
ﬁ +20€E+/3 u(x,t) = @‘l’f(x,t),

u(x,0) = ¢, (x) = sin (x),

X (5,00 = g2 () =0, 70
u(0,t)=g,(t) =0, t=>0,
u(l,t) =g, (t) =cos(t)sin(l), ¢t=0,
where
f(x,t) = —2asin (¢) sin (x) + ,32 cos (t) sin (x) . (71)
The exact solution of (70) is given by [11]
u(x,t) = cos (t)sin (x). (72)
If we apply
v(x,t) =u(x,t) — xsin (1) (cos () = 1) —sin(x)  (73)
to (70), then the following (74) is obtained:
% (x,t) — % (x,t) + 204%
+ v (xt) = M (x, 1), (74)

v(x,0) = %(x,O) =v(0,t) =v(1,t) =0,

where
M (x,t) = — 2asin (£) sin (x) + 8 cos (£) sin (x) — sin (x)
— 2assin () sinh (1) x + x cos (£) sin (1)
— B*xsin (1) (cos (t) — 1) — B sin (x).
(75)

After homogenizing the initial and boundary conditions and
using the above method, we obtain Tables 5-7 and Figures 2
and 3.

Example 22. Consider the following telegraph equation with
initial and boundary conditions:

ou 2 _82u
E+/3 u(x,t) = 32 + f(x1),

u(x,0) = ¢, (x) = tan(%),

’u
— + 2«
ot?

(1 + tan? (x/2))

ou
e (x,0) = ¢, (x) = S —

(76)

u(0,t) = g, () :tan<§), t>0,

u(l,t) =g, () = tan(%), t>0,
where
fxt)=a <1 + tan® <XT+t>> + [32 tan(xTH). (77)
The exact solution of (76) is given by [10]

1 (%, f) = tan (%”) (78)
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(@) (b)
FIGURE 3: Plots of numerical results for Example 21 (« = 6, § = 2).
If we apply o (l | ttan (x/2) )
2
t
v(xt)=u(xt)+(x-1 tan(—)
(1) () +( ) 2 2 1 ttan (1/2)
+p xtan(—) 1+ ———
1+¢ X 2 2
— xtan (—) —tan <—>
2 2 x—1 t 2 [t
(79) X tan(—)<1+tan (—))
< (ttan(x/Z))) 2 2 2
X({1+| ——
2 X 1+t 21+t
- Etan(—2 )(1 + tan (—2 >>
1 ttan (1/2) ) )
+xtan( = ){ 14| ——=
X tan ( 5 ) ( ( 5 (81)
to (76), then the following equation (80) is obtained After homogenizing the initial and boundary conditions and
) ) using the above method, we obtain Tables 8-10 and Figure 4.
9V et~ T (1) + 222
orr ox* " ot Remark 23. In Tables 1-9, we abbreviate the exact solution
2 B and the approximate solution by AS and ES, respectively. AE
tBv(nt) =M(x1), (80) stands for the absolute error, that is, the absolute value of the
v difference of the exact solution and the approximate solution,
v(x,0) = T (x,0) =v(0,t) =v(1,t) = 0, while RE indicates the relative error, that is, the absolute error
t .. .
divided by the absolute value of the exact solution.
where
M(x,t) =« (1 + tan’ (xTth)) + f* tan (%”) 6. Conclusion
tan(x/2) t 3t o /x In this study, a second-order one-dimensional telegraph
-  tat Zt (E) equation with initial and boundary conditions was solved

by reproducing kernel Hilbert space method. We described
y <1 + tan? (f)) the method and used it in some test examples in order
to show its applicability and validity in comparison with
exact and other numerical solutions. The obtained results

+(x-Da <1 + tan” <£>> show that this approach can solve the problem effectively
2 and need few computations. The satisfactory results that we

Sft+1 2 [ X obtained were compared with the results that were obtained

Tax (1 +tan <_)> —otan (_> by [10, 11]. Numerical experiments on test examples show

) ; that our proposed schemes are of high accuracy and support
+ ax tan? <_) + /32 (x — 1) tan (_) the theoretical results. As shown in Tables 7 and 10 our
2 2 results are better than the results that were obtained by [10].

2
~ BPxtan ——
[3xan<2

1+¢ ) x According to these results, it is possible to apply RKM to
) - B tan (5) linear and nonlinear differential equations with initial and
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FIGURE 4: Plots of numerical results for Example 22 (& = 10, § = 5).

boundary conditions. It has been shown that the obtained
results are uniformly convergent and the operator that was
used is a bounded linear operator. From the results, RKM can
be applied to high dimensional partial differential equations,
integral equations, and fractional differential equations with-
out any transformation or discretization, and good results can
be obtained.
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We intend to establish some results on the data dependence of fixed points of certain contractive-like operators for the multistep
and CR iterative processes in a Banach space setting. One of our results generalizes the corresponding results of Soltuz and Grosan

(2008) and Chugh and Kumar (2011).

1. Introduction

Throughout this paper, N denotes the set of all nonnegative
integers. Let X be a Banach space, E ¢ X a nonempty closed,
convex subset of X, and T' a self-map on E. Suppose that Fy, :=
{p € X : p = Tp} is the set of all fixed points of T Iterative
schemes abound in the literature of fixed point theory for
which the fixed points of operators have been approximated
over the years by many authors.

It is well known that the Picard iteration procedure [1] is
defined by

Xy € E,

@

Xy =Tx,, neN

(o)

Let {ot,}02 0, {Batocgs (Vulio and {[)’;}nzo, i=1,k-2k>2be
the real sequences in [0, 1) satisfying certain conditions.
The Mann iterative scheme [2] is defined by

Xy € E,

)

X1 = (1-a,) x, + o, Tx,, neN.

If o, = A (constant) in (2), then the resulting iteration will be
called Krasnoselkij iteration procedure [3].

A sequence {x,}°,, defined by
Xy € E,

X1 = (1= a,) x, + 0, Ty, ©)

= (1= Ba) % + BT

is commonly known as the Ishikawa iterative method [4].
The Noor iterative procedure [5] is defined by

nelN,

Xy € E,
Xy = (1= 0,) x, + 0, Ty,
Vo= (1= Ba) %, + B, T2,
z,=(1-v,)x,+y,Ix,, neN.

In 2004, Rhoades and Soltuz [6] introduced a multistep
iterative process as follows:

Xy € E,
1
Xn+1 = (1 - (xn) X, + (anyn’
, . , i1
o= (1=B) %+ BTV,

y'rf’l = (1 - ﬁﬁfl)xn + ﬁﬁflTxn, neN.

(5)



The iteration processes (2), (3), and (4) can be viewed as the
special cases of the iteration procedure (5).

Recently, Chugh etal. introduced a CR iterative scheme
in [7] as follows:

x, € E,
Xn+1 = (1 - an) In t ‘anyn’
Yn = (1 - /jn) Txn + ﬁnTzw

n € N.

(6)

Zy = (1 - Yn) X, + ynTxn’

Now we mention some important contractive type oper-
ators.

Any mapping T is called a Kannan mapping, see [8], if
there exists b € (0,1/2) such that, for all x, y € X,

|Tx = Ty| < b (lx = Txl + |y - Ty]) - (7)

Similar mapping is called a Chatterjea mapping, see [9],
if there exists ¢ € (0, 1/2) such that, for all x, y € X,

|75 = Ty] < e (lx = Ty] + |1y = T])). (8)

In [10] Zamfirescu collected these classes of operators and
proved an important result which states that an operator T :
X — X satisfies condition Z (Zamfirescu condition) if and
only if there exist the real numbers a, b, and c¢ satisfying 0 <
a < 1,0 < b, and ¢ < 1/2 such that, for each pair x, y € X,
at least one of the following conditions is true:

(z)) ITx =Tyl < allx - yl,
(z)) ITx = Tyl < b(llx - Tx| + lly = Tyl),
(z3) ITx = Tyl < c(llx = Tyl + lly — Tx|).

Then T has a unique fixed point p and the Picard iteration
{x,}2, defined by (1) converges to p, for any x, € X.

It is well known, see [11], that the conditions (z,), (z,), and
(z5) are independent.

Let x, y € X. Since T satisfies condition Z, at least one
of the conditions from (z,), (z,), and (z;) is satisfied. Then T
satisfies the inequalities

|Tx = Tyl < 8 |lx = y] + 28 1x = Tx]., )
|Tx = Ty| < &flx = y]| + 26 |x - Ty|, (10)

for all x, y € X where § := max{a,b/(1 - b),c/(1 -¢)}, 6 €
[0,1), and it was shown that this class of operators is wider
than the class of Zamfirescu operators; see [12]. Any mapping
satisfying condition (9) or (10) is called a quasi-contractive
operator.

Osilike and Udomene [13] extended the previous defini-
tion by considering an operator satisfying the condition that
there exist L > 0 and § € [0, 1) such that, forall x, y € X,

[Tx - Ty|| <&|x-y| +Llx-Tx|. (1)

Thereafter, Imoru and Olatinwo [14] further generalized and
extended the previous definition as follows: an operator T is
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called contractive-like operator if there exist a constant § €
[0,1) and a strictly increasing and continuous function ¢ :
[0,00) — [0, c0) with ¢(0) = 0, such that, for each x, y € X,

[Tx - Ty|| <8|x - y| + ¢ (x-Tx]). (12)

Remark 1 (see [15]). A map satisfying (12) need not have a
fixed point. However, using (12) it is obvious that if T' has a
fixed point, then it is unique.

It is important to know whether an iterative scheme
converges to fixed points of its associated map. In this context,
there are numerous works dealing with the convergence of
various iterative schemes in the literature, such as [6, 10, 12,
16-27].

As shown by Soltuz and Grosan [26, Theorem 3.1], in a
real Banach space X, the Ishikawa iteration {x,} > given by
(3) converges to the fixed point of T, where T : E — Eisa
mapping satisfying condition (12).

It is known from [28, Corollary 2] that there is equiva-
lence between convergence of iterative procedures (3), (5) and
that of some other well-known iterative procedures for the
class of operators satisfying (12).

Hussain et al. [29] introduced a Kirk-CR iterative scheme
and proved the convergence of this iteration for the class of
operators satisfying (12).

Remark 2. Putting s = t = i = 1 in [29, Theorem
2.5], convergence of the CR iteration to a fixed point of
contractive-like operators satisfying (12) can be obtained
easily.

2. Preliminaries

Definition 3 (see [30]). Let X be a Banach space and T, T:

X — X two operators. We say that T is an approximate
operator of T if for all x € X and for a fixed € > 0 we have

“Tx - Tx” <e. (13)

Suppose that there exists a certain fixed point iteration
that converges to some fixed point p € Fy and T has a fixed
point g € Fj which can be computed by certain method. If
it cannot compute fixed point p of T' due to various results,
then approximate operator T can be used. One can find some
of works done under this title in the following list [15, 24—
26, 31].

In this paper, we prove the data dependence results
for the multistep and CR iterative procedures utilizing the
contractive-like operators satisfying (12).

The following lemma will be useful to prove the main
results of this work.

Lemma 4 (see [26]). Let {a,},>, be a nonnegative sequence

for which one assumes there exists ny(€) € N, such that for all
n > ny one has satisfied the inequality

Apy1 < (1 - #n) ay + Waln> (14)
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where p, € (0,1), foralln € N, Y72 u, = 0o and n,, > 0, for
alln € N. Then the following holds:

0< nlLHéo sup a, < nlil%o sup #,,. (15)

3. Main Results

For simplicity we use the following notation through this
section.
For any iterative process, {x,},>, and {u,},>, denote

iterative sequences associated to T and T, respectively.

Theorem 5. Let T : E — E be a map satisfying (12)
with Fp#0, and let T be an approximate operator of T as
in Definition 3. Let {x,},2, {u,}ro be two iterative sequences
defined by the multistep iteration (5) and with real sequences
B}, c[0,1),i=1k-1, and {2, c [0,1) satisfying
Y a, =co.If p=Tpand q = Tq, then one has

ke
lp-al < 5 (16)

Proof. For a given x, € E and u, € E we consider the
following multistep iteration for T and T:

Xy € E,
Xpo1 = (1—a,) x, +a,Ty., neN
yi:(l—/})x +ﬁTy;H, i=1,k-2
Yo = (1= By )+ By Tx, k22,
17)
u, € E,
Uy = (1—a)u, +,Tv., neN
v, =(1-B)u,+ BT, ", i=1k-2
v’;_l = (1 - ,Bfl_l) u, + ﬁﬁ_l’fun, k=>2.

Then from (17), we get

Xn+1 ~ Upp1 = (1 - ‘xn) (xn - un) +ay, (Ty111 - TV;) . (18)

Thus, we have the following estimates by using (18) and (12):

"xn+l - un+1||
= “(1 - (xn) (xn - un) T, (Ty}’ll - Tvrlz)"
<(1-ay)|x,
= (1 - (xn) “xn

< (1 - an) “xn

- un“ +a, - Tv:l”

- un“ +a, "Ty,ll - Tv,ll + Tvrll - Tv:l"

—u,| +a, - TvrllH

3
+a, [T - T
< (1= a,) [l = ]| + 0,8 35 = v
+ . (| = Ton])) + e,
(19)
|
= (1= B) (x = ) + By (Tys - T
< (1-BY) lew - wal + B | T2 - T
< (1= B3) I = o]l + B |17 - 742 (20)
+Bu|Tv -
< (1= B3) o = wall + B3 ]2 - )]
+ B (|ya = Ty2]) + Bre:
o=V
= (1= B2) (e = ) + B2 (T - 3)
< (1=B) %~ + B2| Ty - T
< (1-82) Ixn = wall + B2 | Ty = T3 (21)
+ By v, - Tv;,
< (1= B2) %, = wall + B35 |72
+ B (|yn - Tyi|) + Be.
e -2l
= (1= B)) (5 =) + B (Tys - )]
<(1-8) %~ + B3| Ty - T
< (1= 8) I — | + By | Tyt - (22)

+ B |1, - Tv,
< (1=8) I =l + B33 |

+ B (|ya - Tyi]) + Be.

Combining (19), (20), (21), and (22) we obtain
|lxn+1 - ”n+1"
<[(1-a,) +,8(1-B)) +a, 8B, (1-BL)
+0,6° BB (1= B2)] e = ]

4 nl p2 N3
+(xn8nnn




+a, 8 BB ([vs - Toi]) + .8 BBl
+ o, BB (v - Toa])) + . BBre
+ 0,08, (|n — Tya]) + udBre
+o,0 ([ = To]) + e
(23)
Thus, inductively, we get
I%e1 = thua |
<[(1-a,)+0a,(1-B,) + 8B (1-B2)
+8°w,B,8, (1~ B) + 6%, 5, (1 - )
ot 8 BB B (1= B e —
+ 8 BB B =
+ 02, BB By e (
w4 O, B8 80 (|va - i)
+ 8%, BB (|72 - 23]
+ 8at, By ( 7n=Tn|)

k=2 ol 2 k-2 2 ol
+6 aﬂﬁﬂﬁn.'.ﬁn 8+.“+8anﬁnﬁn8

=Ty

)

o =Tya|) + etugp (

+8a,Ble + ae.
(24)
Using now (17) and (12), we get

k-1 k-1
n n

=[(1- ) Goy =) + B (1, - T,

< (1= B |, — ] + B "Txn -Tu,

< (=B ) s =l + B T, = Ty (25)
+ ﬁs_l "Tun - Tun”
< (1 - ﬁﬁ_l) ”xn - ”n” + ﬁﬁ_18 “xn - un“

+ ﬁﬁ_l(p (lx, = Tx,||) + ﬁﬁ_le.

Substituting (25) in (24) we have
I%e1 = st |
<[(1-a,)+0a,(1-B,) + 8B, (1-B2)
+ 8%, B8, (1= B3) + 8", B, (1 - By)
ot 8, BB B (1- B
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+ 8, BB B (1B

+8 a, BuBa B B 1 — ]
+ 8 o, BrBe - BB (1%, — Tix,)
+8 BB B ( )
+o+8a,BBiBre (|vi - Tvi])
+ 8%, BB ( )
+ 80,0 (|72 = Tyz|) + etuep (
+ 6k—1a ,31/32 . ﬁk—zﬁk—le

k-2 12 k—2
0520, B2 e

+ot 82an[3:lﬁfl£ +Oa,Ble + ae.

gt =Tyl

vy - Ty,

yn=Ty|)

(26)

If this inequality is rearranged using {ﬁ;}:zo c [0,1), 8! <
&' for each i = 1,k — 1, then we get the following inequality
as follows:

"xn+1 ~ Uy “

<[1-a,(1-8)]|x, - u,]

+a, (1 _ 5) §0(||x1n:§xn“)
+a,(1-90)
fon =)+ + o (lyn - Toa]) + kel

X

1-6 ’
(27)
Denote
a, = ||x, —u,|,

Uy =&, (1 -0) € (0.1),

— (P(“xn_Txn”)
;171 ° 1 —8

)+t o
1-0

(k- -l ks

(28)

From [26, Theorem 3.1] and [28, Corollary 2] we have
lim, , lx, — pl = 0. Since T satisfies condition (12), and
p € Fp, thatis, Tp = p, it follows from (12) that

0 < |x, - Tx, |
< |, = pll + | Tp - Tx, |
<|x,—p|+8]p- x| +o(lp-Tp|)

=(1+8)|x,-p| — 0 asn— oo.
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Considering [3’” €[0,1),foralln e N,i =1,k -1, and using
(12) and (5) we have

~-p+p-Ty,

0|y, =Ty =
<ol + o -1

<|yn-p|+8]e -y + o Ulp-Tol)

=1+0)|y-p|

=1+ l—ﬁi)yi+/3iTyﬁ—P(1—ﬂi+/3i)
<@+ {(1-8) |2 -2 » = Tp[}
<1+ {(1-8) |y - p||+ﬂ 8]y - pl}

:(1+5)[1—/3n(1—5)
=1+ [1-B,(1-08)]
x|(1-B2) ya + BTy

<(1+8)[1-B,(1-98)]

y2-p|

~p(1-g2+ )|
(30)

+ = Tp|}

A=A bn-rl
<(1+8)[1-8,1-9)]

x[1- B -9)]|y; - 7|

<(1+8)[1-B,(1-98)]
C-g a9y -p)
<(1+9)[1-B,1-9)]
[1-B7 =0 k- pl
<(1+8)|x,-p| —0 asn— co.
It is easy to see from (30) that this result is also valid for | T’y> ~

2 k=1 _ k-1
Il Ty =y -
Making use of the fact that ¢ is a continuous map we have

1im ¢ (|lx, - Tx,[) = lim o (|3, - Ty,])
= Jime (|57 - Ty7]) = 0
(31)

Hence an application of Lemma 4 to (27) leads to

ke
lp~dl < =5 (32)

Now we prove result on data dependence for the CR
iterative procedure.

Theorem 6. Let T : E — E be a map satisfying (12)

with Fr.#0, and let T be an approximate operator of T as
in Definition 3. Let {x,}>, {u,}r2 be two iterative sequences
defined by the CR iteration (6) and with real sequences {3},
{20 da, oy € [0, 1] satisfying ()1/2 < a,, foralln € N,
and (i)Y 2, a, = co. If p=Tpand q = Tq, then one has

(33)

5¢
Ip-al <

07'

Proof. For a given x, € E and u, € E we consider the
following iteration for T and T

Xn+1 = (1 - “n) In t ‘anyn’
= (1 - ﬂn) Txn + ﬁnTZn’

Zy = (1 - /’ln) X, + ."lnTxn’

. (34)
Uppr = (1 - an) Yy + anTVn’
Vn = (1 - /3n) T‘un + ﬁnTwn’
w, = (1 - Mn) U, + ‘unTun'
Then from (34) we have
Xp+1 ~ Upp1 = (1 _(xn) (yn Vn)+an (Tyn_TVn)’
In=Vn = (1 - ﬁn) (Txn - Tun) + ﬂn (Tzn - Twn) , (35)

Zp Wy, = (1 - A"in) (xn - un) T Uy, (Txn - Tun) .

Thus, by considering (35), it follows from (6) and (12) that

%1 = e |
= (1 =) (5 = v) + 0, (T, = Tv,,)
< (1=a,) [y = vall + @, | T = T
= (1= a,) |y = vall + @, | Ty, = Tv,, + Ty, = T,
< (1=0y) [y = vall + @, [Ty = T, |
+a, [T, - Tv,|
< (1= 00,) [y = vl + @8 3 = v

+ o, (“yn - Tyn") + ¢



= [1-a, 1= O]y, vl

+ a9 (”yn - Tyn") + a8

(36)
1y = vl
= (0= B.) (Tx, = Tuw,) + B, (T2, - Tw, )|
< (1= B,) |7, = T, | + B, [ T2, — Tw,
= (1-B,) |Tx, - Tu, + Tu, - Tu,
+B, Tz, - Tw, + Tw, - Tw, -

< (1= B I, = Tu | + | Tw, - Tu |}
+ Bu{IT2, = Tw, | + |Tw, - Tw,[}
< (1= B,) 8], — | + B8 ||z, - w,]
+(1=B.) o (|, - Tx, )
+(1=B) e+ B (|Tz, - Tw,]) + B,
Iz — w,
= (1= ) (= 1) + 1, (T, = T )|
< (1= ) e = v + | T, = T |
= (1= ) e = | + o | T, = Ty + T, = T |
< (1= ) 6, = ]
+ ty 7%, = T | + | Tw, - Tu, ||}
< (1) |x, - w|
+ {8, = 1, + @ (lx, = Tx, [) + &}
= (1= 4, (1= 8)] [l —

+ U, P ("xn - Txn“) + Uy
(38)

Combining (36), (37), and (38) we obtain
”anrl - un+1"
<[1-a,(1-9)]
X [(1 - ﬁn) o+ Bn‘s [1 — Uy (1 - 6)]] “xn - un“
+[1-a,(1-9)]
X {[1 - ﬁn (1 - 8/"?1)] (P(”xn - Txn") + /';n.unag
+ (1 - Bn) e+ ﬂn(P ("Zn - Tzn”) + ﬁns}

+ “n(P(||yn - Tyn") + g
(39)
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It may be noted that for {,}2, {¢4,,} e € [0,1),and 8 € [0, 1)
the following inequalities are always true:

1-p,(1-90)<1, Bud<1l, 6bu,<d  (40)
Using now the inequality 8y, < § we get
1-B,(1-6u,) <1-B,(1-8) <L (41)

Therefore an application of (40) and (41) to (39) gives us
s = thpaa |
< [1-a, (1=0)] [, - w,|
+[1-a,(1-90)] (42)
Ao (lx, - Tx,[) + e + e + 9 (12, - Tz, )}
+a, (v, = Tya) + .
Now, by the condition (i) 1/2 < a,,, for all n € N we have
l-a,<a,. (43)
Utilizing (43) in (42) we obtain
T

< [l -, (1 —8)] "xn _”n"

) {Z(P (”xn B Txn") +¢ ("yn B Tyn”)}

+a,(1-0 T
2 -T
o (10 2o TaD) +5e)
1-6
(44)
Denote
a, = ||x, —u,|,

Hn :=“n(1_8)€(0a1)>

L {2g0 (“xn_Txn”)"'q) (“yn_Tyn")-"Z(P ("Zn_TZn”)+5£}
= 1-6 '

(45)

From Remark 2, we have lim,, , [lx, — pll = 0. Since T
satisfies condition (12), and p € Fp, thatis, Tp = p, using
similar arguments as in the proof of Theorem 5, we get

Jim |lx, = Tx, || = lim [y, - Ty,| = lim |z, - Tz,[ =0.
(46)

Making use of the fact that ¢ is a continuous map we have

lim ¢ (||x, - Tx,[) = lim ¢ (||y, - Ty,|)

n— 00 n— 00

| (47)
= lim ¢ (||z, - Tz,[) = 0.
Hence an application of Lemma 4 to (44) leads to
5¢
- —. 48
lp-al <=5 (48)
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Corollary 7. Since the Mann (2), Ishikawa (3), and Noor (4)
iterative processes are special cases of the multistep iterative
scheme (5), the data dependence results of these iterative
processes can be obtained similarly.
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An efficient solution algorithm for sinc-Galerkin method has been presented for obtaining numerical solution of PDEs with
Dirichlet-type boundary conditions by using Maple Computer Algebra System. The method is based on Whittaker cardinal function
and uses approximating basis functions and their appropriate derivatives. In this work, PDEs have been converted to algebraic
equation systems with new accurate explicit approximations of inner products without the need to calculate any numeric integrals.
The solution of this system of algebraic equations has been reduced to the solution of a matrix equation system via Maple. The
accuracy of the solutions has been compared with the exact solutions of the test problem. Computational results indicate that the
technique presented in this study is valid for linear partial differential equations with various types of boundary conditions.

1. Introduction

Sinc methods for differential equations were originally intro-
duced by Stenger in [1-3]. The sinc functions were first ana-
lyzed in [4, 5] and a detailed research of the method for two-
point boundary-value problems can be found in [6, 7]. In [8],
parabolic and hyperbolic problems are presented in detail.
To solve a problem arising from chemical reactor theory, the
properties of the sinc-Galerkin method are used to reduce
the computation of nonlinear two-point boundary-value
problems to some algebraic equations in [9]. A computer
algorithm for sinc method to solve numerically the linear and
nonlinear ODEs and their simulations has been presented
in [7, 10], respectively. The full sinc-Galerkin method is
developed for a family of complex-valued partial differential
equations with time-dependent boundary conditions [9]. A
study of the performance of the Galerkin method using sinc
basis functions for solving Bratu’s problem is presented in
[11]. In [12] a numerical algorithm has been presented for
recovering the unknown function and obtaining a solution to
the inverse ill-posed problem. They have presented a Galerkin
method with the sinc basis functions in both space and time
domains for solving the direct problem. A sinc-collocation
method has been developed for solving linear systems of

integrodifferential equations of Fredholm and Volterra type
with homogeneous boundary conditions in [13].

2. Sinc-Approximation Formula for PDEs

We use the sinc-Galerkin method as mentioned in [1] to
derive an approximate solution of the following:

u, —u,, = F(x,t),
u(0,t) =u(1,t) =0,
u(x,0) = f(x),

For the equation given above, the sinc-Galerkin scheme can
be developed in both space and time directions as follows.

In general, approximations can be constructed for infi-
nite, semi-infinite, and infinite intervals and both spatial and
time spaces will be introduced. Define the function

z
S :
$=1n (1 @
which is a conformal mapping from Dy, the eye-shaped
domain in the z-plane, onto the infinite strip, Dg, where

S

0<x<l, 1)

t>0.

DE={z=x+iy:



A more general form of sinc basis according to intervals can
be given as follows:

$m ) o =sine (L) o on N
S(k,h,)oy(t):Sinc<M>, k=-N,...,N,,
t
(4)
where
sin (1z)
Sinc(z) =4 7z 2#0
1, z=0,
Sinc (k, h) (z)
z—kh
= S‘
inc ( . )
sin (7 ((z — kh) /h)) L 4kh
= 71 ((z — kh) /h) k =0,71,¥2,¥3,
1, z = kh,
€)
and the conformal maps for both directions
X
) =tn(2=), xeD,
l-x (6)

y(#)=1In(t), te(0,00)

are used to define the basis functions on the intervals (0, )
and (0, 00), respectively. h,, h, > 0 represents the mesh sizes
in the space direction and the time direction, respectively. The
sinc nodes x; and f; are chosen so that x; = ¢ (ih,), t; =
Y G-

Here the function x = ¢ ' (x) = ¢*/(1 + ") is an inverse
mapping of ¢ = $(x). We may define the range of ¢ ' on the
real line as

FI:{¢_1(u)EDE:—oo<u<oo}. (7)

For the evenly spaced nodes {kh}__ on the real line, the
image which corresponds to these nodes is denoted by

o0
k=

» okh
x= ¢ (k) = =, (®)

where 0 < x; < 1, for all k.
The sinc basis functions in (4) do not have a derivative
when x tends to 0 or 1. We modify the sinc basis functions as

S(m,h,) o (x) _ Sinc ((¢ (x) — mh,) /h,)
¢’ (x) ¢’ (x)

, )
where

ﬁm(l—x). (10)
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TaBLE 1: Conformal mappings and nodes for several subintervals of
R.

(a,b) ¢ (2) 2
z—-a a+be"
“ b In ( b-z ) 1+ ekh
kh
z e
0 1 1 ( ) £
1=z 1+ ekh
0 00 In(z) e
0 00 In (sinh(z)) In (ekh + Vekh 4 1)
—00 00 z kh
—00 00 sinh™'(z) kh

For the temporal space, we construct an approximation by
defining the function

w=y(r)=In(r) (11)
which is a conformal mapping from D, the wedge-shaped
domain in the r-plane, onto the infinite strip, Dg, where

DW:{r:t+is:|arg(r)|<d<g}, (12)

derived from composite translated functions

y (t) - khy

S (k,h,) oy (t) = Sinc ( ”

>, k=-N,...,N,
(13)

forr € Dy,.
Here w = y(r) and y ' (w) = r = ¢*. We may define y~"
on the real line as

Fzz{yfl(u)eDw:—oo<u<oo}. (14)

For the evenly spaced nodes {kh}>__ on the real line, the
image which corresponds to these nodes is denoted by

(o]
k=

=y (kh) =€, (15)

where 0 < t; < 00, for all k.
A list of conformal mappings may be found in Table 1[14].

Definition 1. Let B(Dy) be the class of functions F that are
analytic in Dy and satisfy

J |F (2)|dz — 0, as u = Foo, (16)
y(L+u)
where

L:{iy:|y|<dsg} (17)
and on the boundary of Dy, satisfy

T (F) = J |F (z)dz| < oo. (18)

D,

The proof of the following theorems can be found in [1].
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Theorem 2. Let I be (0,1), F € B(Dg), and then forh > 0
sufficiently small

Flz) _i k(¢.h) (2)
dz—h 5 —————~—dz=I,
J F(z)dz - ]_z_:m¢, (Z]) 2 LD sin (71¢> @) /h) z=Ip
(19)
where
|k (¢, h)lzeaD - 'e[(imb(z)/h) sgn (Im ¢(2))] 'zEE)D _ T 20)

For the sinc-Galerkin method, the infinite quadrature
rule must be truncated to a finite sum; the following theorem
indicates the conditions under which exponential conver-
gence results.

Theorem 3. If there exist positive constants «, 3, and C such
F(x)

that
e e:alfp(x)l,
¢,I (x) e P9l
then the error bound for the quadrature rule (19) is

N F(x) o @Nh PNk

F(x)dx—h ! sC( —) I
L x)dx j;N(p,(xj) " + 3 +|(F|)
22

x € ¥ (—00,00)

x € ¥ (0,00), @D

The infinite sum in (19) is truncated with the use of (20) to
arrive at (22).

Making the selections
_ Jﬂ_d
~ \aN’
(23)
N
N = o +1 ’ ,
B
where | - || is integer part of statement,

JF(x)dx hz ((]))+O( (radN) ) (24)

Theorems 2 and 3 can be used to approximate the
integrals that arise in the formulation of the discrete systems
corresponding to two-point BVPs.

3. Discrete Solutions Scheme for
Two-Point BVPs

In ordinary differential equations
Lu=f (25)
on I}, sinc solution is assumed as an approximate solution u,,

in the form of series with m = 2N + 1 terms

N

ZCS(J’ h)e¢(2). (26)

j=-N

u, (2) =

The coefhicients {Cj};\i _ are determined by orthogonalizing
the residual Lu — f with respect to the sinc basis functions
{Sk}kN:_N where S;.(z) = S(k,h) o ¢(z). An inner product for
two continuous functions such as f; and f, can be given by
the following formula

o) = [ fifwda @)

where w is the weight function and is chosen depending
on boundary conditions. If we implement the above inner
product rule in orthogonalization, this yields the discrete
sinc-Galerkin system:

| Wt- 1) @506 o4 2) wirdz=0,
' (28)

-N<k<N.

Now, we are going to derive discrete sinc-Galerkin system for
PDEs. Assume u,,, ,, is the approximate solution of (1).Then,
the discrete system takes the following form:

z Z CiteS (jh)

j=—Nk=-N

°p(z)-S(k,h)oy(t).

(29)

U, (2:1) =

The coefficients {c k} ke e determined by orthogonaliz-

ing the residual Lu — f with respect to the sinc basis

functions {SkSh}gh:_N where S]-Sh(z, t) = S(j, h)o¢p(z)S(k, h)o
p(t) for -N < j, k < N. In this case the inner product takes
the following form:

m,my

(fis fo) = J J fi(z1) fr (2 ) w(z, t)dz dt. (30)

t z

The choice of the weight function w(z,t) in the double
integrand depends on the boundary conditions, the domain,
and the partial differential equation. Therefore, the discrete
Galerkin system is

[ | @~ ) @0 S (b o 6 @) -S iy 0
~w(z,t)dzdt = 0.
(31)

4. Matrix Representation of the Derivatives of
Sinc Basis Functions at Nodal Points

The sinc-Galerkin method actually requires the evaluated
derivatives of sinc basis functions at the sinc nodes, z = z;.
The rth derivative of S;(z) = S(k, h) o ¢(z) with respect to ¢,
evaluated at the nodal point z;, is denoted by

ﬁaﬁfj = d¢r _(5(p) < $(2) n (32)
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restart:
with(linalg):
with(LinearAlgebra) :
N:=16:
d:=Pi/2:
h:=0.75/sqrt (N);
s:=.5/sqrt () ;
SIZE:=2xN+1;
delta0:=(i,j)->piecewise(j=1i,1,j<>1i,0):
deltal:=(i,j)->piecewise(i=j,0,i<>j, ((-1D"(i-j))/(Ei-j)):
delta2:=(i,j)->piecewise(i=j, (-Pi"2)/3,i<>j,-2x (-1)"(i-j)/(i-j)"2):
I.0:=Matrix(SIZE,deltal):
I_1:=Matrix(SIZE,deltal):
I_2:=Matrix(SIZE,delta2):
xk:=1/2+1/2*tanh(k*h/2) ;
xk_func:=unapply(xk,k);
phi:=unapply (log((x)/(1-x)),x);
Dphi :=unapply (simplify(diff (phi(x),x)),x);
g:=unapply (simplify(1/diff (phi(x),x)),x);
Dg:=unapply(diff (g(x),x),x);
gk :=unapply (subs (x=xk,g(x)) ,k) ;
Dgk : =unapply (subs (x=xk,Dg(x)) ,k) ;
g-Div_Dphi:=unapply(g(x)/Dphi(x),x);
g-Div_Dphi_k:=unapply (subs (x=xk,g Div_Dphi(x)),k);
#Temporal Spaces;
tl:=exp(l*s);
tl_func:=unapply(tl,1);
gamm: =unapply(log(t),t);
Dgam: =unapply (diff (gamm(t),t),t);
g-gamm: =unapply (1/diff (gamm(t) ,t),t);
g-gamm_1:=unapply (subs(t=tl,g gamm(t)),1);
gamm Div_Dgam:=unapply (g_-gamm(t) /Dgam(t) ,t) ;
gamm Div Dgam:= t-> t"'2;
gamm_Div_Dgam_1:=unapply(subs(t=tl,gamm Div_Dgam(t)),1);
GenerateDiagonalAm := proc( x )
local i:=1:
local A:=Matrix(SIZE):
for i from 1 by 1 to SIZE
do
Ali,i]:=evalf (x(-N+i-1)):
end do:
return A;
end proc;
B:= -2xhsMatrixMatrixMultiply(I_0,GenerateDiagonalAm(gk) )+
MatrixMatrixMultiply(I_1,GenerateDiagonalAm(Dgk))+1/h*I_2:
DD:=h*GenerateDiagonalAm(g_Div_Dphi k) :
C:=MatrixMatrixMultiply(GenerateDiagonalAm(g_gamm 1) ,s*(I_0-I_.1)):
E:=s*GenerateDiagonalAm(gamm Div_Dgam 1) :
Fkl:=unapply((Pi"2-4) *sin(Pixxk_func(k-N-1)) xexp(-t1l_func(1-N-1)),k,1);
F:=evalf (Matrix(SIZE,Fkl)):
V:=Matrix(SIZE,v):
EQN_SYS:=evalf (
MatrixMatrixMultiply (
MatrixMatrixMultiply (
Matrix(inverse(DD)),B
),V

ArLGoriTHM 1: Continued.
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)
+evalf (
MatrixMatrixMultiply(
MatrixMatrixMultiply (
V,C) ,Matrix(inverse(E)
)
)

SYS:=[]:
for i from 1 by 1 to SIZE
do
for j from 1 by 1 to SIZE
do
SYS:=[op(SYS) ,EQN_SYS(i,j)=F(i,j)];
end do:
end do:
vars:=seq(seq(v(i,j),i=1..2xN+1),j=1..2xN+1):
A,b:LinearAlgebralGenerateMatrix](evalf (SYS),[vars]):
c:=linsolve(A,b):
CoeffMatrix=Matrix (SIZE):
cnt:=1;
for i to SIZE do
for j to SIZE do
CoeffMatrix[j,i]:=c[cnt]:
cnt:=cnt+1
end do;
end do;
CoeffMatrix:=Matrix(CoeffMatrix,SIZE):
ApproximateSol:=unapply (
evalf (
sum (
sum("CoeffMatrix" [m+N+1,n+N+1]
#sin(Pi* (phi(x)-mxh)/h)/(Pis* (phi(x)-mxh)/h)
*sin(Pi* (gamm(t)-nxs)/s)/(Pix (gamm(t)-n*s)/s)
,m=-N..N),
n=-N...N)
)
+exp (-4xt) *sin(Pixx)
,X,t):
plot3d(ApproximateSol(x,t),x=0..1,t=0..1):
Exact:=unapply(exp(-Pi"2#t) *sin(Pi*x),x,t);
plot3d(Exact(x,t),x=0..1,t=0..1);
plot3d({Exact(x,t) ,ApproximateSol(x,t)},x=0..1,t=0..1);
XX:=.6;
#Numerical Comparision EXACT
for j from 0.1 to 10 by 1
do
evalf (Exact (XX,j)):
od;
#Numerical Comparision APPROX
for j from 0.1 to 10 by 1
do
evalf (ApproximateSol(XX,j)):
od;
#Numerical Comparision ERROR
for j from 0.1 to 10 by 1
do
abs (evalf (evalf (ApproximateSol (XX, j)-Exact (XX,3j)))):
od;

ALGORITHM 1



The expressions in (14) for each p and j can be stored in a
matrix [ = [6;:1.)]. Forr=0,1,2,...

(0): (0): .ho _ 1) k=]
1 8jk [S(J, ) ¢(x)]|x:xk {0’ k#j,
4 0, k=j
=8 = hip [SGWeg )| =qcu
(k=)
@ _ @ _ & ey
I = 8]/( = hd_(pz [S (],h) 0¢)(X)]
X=X,
_ 2
L ke
=1 -2(-)%/
20
(k- j)
(33)
where
100 -0
o 0100 o
Im: 001 0 _[Sjk]’
000 1
0
— 1 1 T
0 -1 = —
2 2N
1 0 -1 - !
2N -1
o 1 = [oW
= _ 1 - jk 1°
5 0 2N -2 1351
L 1 1 0
| 2N 2N-1 2N -2 |
@
- _7_[_2 i _i B 2 1
3 12 22 (2N)?
E 2 2
2 3 12 (2N - 1)
- 2 2 s 2
2 12 3 (2N -2)?
2 2 2 .. 7
L @2N)? @N-1? (N -2y 300
@
= [5jk].
(34)
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The chain rule has been used for the z-derivative of product
sinc functions. For example, when S;.(z) = S(k, h)  ¢(z),

d(S;(@w(z) (dS;(2) dg(z)
iz _(d¢>(z)' dz )w(z)

dw (z)
dz

+Sj (2)

B as;(z) , ,
T ¢ (Dw(2)+S; (2w (2),
& (S;Dw) 4 (dS;()
d¢

dZS‘(Z) ' 2
= d(’pz (¢' () w(z)

ds,
+ %4#’ (Dw()
de (2)
d¢

dz? dz

¢ (D) w(z)+S$; (@) w (z))

+2- ¢ (2w (2) +S; (@) w" (2).

(35)

Now, we are going to develop discrete form for (1). We choose
for special case the parameters as follows for the spatial
dimension:

(p(z):ln(le),

wx (2) = 2 36
ﬁ =z(l-2),
and for the temporal space as
y(®) =In(t),
wr (t) = ;>
Y () (37)
o,
e

The discrete form of (1) can be given the following form:

<Lu - F, Sk . Sl>

= LJ (Lu - F)S(k,h) © ¢ (z)

z

cwy (x) S s) ey (t) - wp (t)dzdt (38)

_ L L (- i, — F) S (ko) o 6 (2)

z

cwy (%) S, s) ey (1) - wy (t) dz dt.
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(a) The sinc-Galerkin solutions according to the grid points size N

F1GURE 1: Continued.
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(b) Intersection of surfaces for N = 20. The left-side figure is normal perspective and the second one has medium

perspective view

(c) The exact solution (or particular solution)

FIGURE 1: Simulation of approximate solution.

We solve this by taking our approximating basis functions to
be

S () = wyS(kh) o p(x),  wy = m —x(1-x),
X
09 =n( ).
1
Sl (t) = wTS (l,S) °V(t): wr = ]/’ (t) =1,
y(t)=1In(t).
(39)

If we apply sinc-quadrature rules with the help of (32)-(37)
on the definite integral given (38) by using (39), we can get
the following matrix system.

Let A, (u) denote a diagonal matrix, whose diagonal
elements are u(x_y), u(X_n41)>- - > U(xy) and nondiagonal
elements are zero. Then (38) reproduces the following
matrixes accordingly.

Firstly we set the coefficient matrix as follows:

CN-N CN-N+1 CN-N+2 7 CNN
CN+1,-N CN+1,-N+1 CN+1,-N+2 *°" C-N+LN
C=| NN CN#2-N+1 CNe2-N+#2 °° CNe2N  |>
N-N ON,-N+1 CN-N+2 T ONN
(2)
Im

B =201 (4, (wx)) + 10 (4, (wh)) + 2,

G=A,, (wy) [sI¥ - 1V],
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TABLE 2: Numerical results.
t Exact solution Sinc-Galerkin solution Error

0.1 0.35446621870000 0.59102026517764600 0.23655404647764600

0.11 0.00001833412226 —0.08327827240548060 0.08329660652774060

0.21 0.9482992112 x 107° —0.03068110846399060 0.03068110941228980

0.31 0.4904905672 x 107! —0.01083286679129120 0.01083286679134030

0.41 0.2536973471 x 107 —0.000420168677914081 0.000420168677914083

N =16,x=0.6

’ ' 0.51 0.1312203514 x 1074 —0.00108069489771883 0.00108069489771883

0.61 0.6787134677 x 1072 —0.00492511086695295 0.00492511086695295

0.71 0.3510522275 x 107>° 0.00331706758955819 0.00331706758955819

0.81 0.1815753976 x 10** —0.00303031084399243 0.00303031084399243

0.91 0.9391658013 x 10~ 0.00342519240062265 0.00342519240062265
D=hA (&) The particular solution of (44) can be calculated via separa-

"\ ¢ tion variables rules and can be given as follows:
w 2

E=sA,, Y—,T u(x,t) =e " sin (7x). (45)

(40)

Finally, for the right side function F given (1) can be written
in the following matrix form:

Fny-~n Fn-na Fn-ne o Faan
F—N+1,—N F—N+1,—N+1 F—N+1,—N+2 T F—N+1,N
F= F -N+2,-N F ~N+2,-N+1 F -N+2,-N+2 " F -N+2,N
Fen_n Fy-noa Fy-ne2 0 Fan

(41)

Using (32)-(37) we arrive at a matrix system given in [1] as
follows:

D'BC+CGE™ =F. (42)

Finally, by using Maple Computer Algebra Software, the
matrix system (42) can be solved by using LU or QR
decomposition method and unknown coefficients can be
found. After calculation of C we get approximate solution as
follows:

N N
U= > Y cpS(hh)ep(x)-Sth)yoy(t). (43)

j=Nk=-N

5. Numerical Simulation

The example in this section will illustrate the sinc method.

Example 4. This problem has been addressed in [1]. The

following equation is given in Dirichlet-type boundary con-
dition:

ou (x,t) B O%u (x, 1) B

ot ox*

u(0,t) =u(1,t) =0,

0, 0<x<1,0<t,
(44)

u (x,0) = sin (7x) .

For (44) we choose sinc components here in the following:

h—s—o'ﬂ X - t=¢"
= _\/N, k 1+ekh’ 1= >
1
=1( x), £ =In (), L
() =In 1-x y(®=ln() wx ¢ (x)
w —L
Ty

(46)

According to the above parameters, the approximate solution
simulation of (44) has been given in Figure 1 and numerical
results also can be found in Table 2.

6. Conclusions

We have developed a Maple algorithm to solve and simulate
second-order parabolic PDEs with Dirichlet-type boundary
conditions based on sinc-Galerkin approximation on some
closed real intervals and the method has been compared
with the exact solutions. When compared with other com-
putational approaches, this method turns out to be more
efficient in the sense that selection parameters and changing
boundary conditions and also giving different problems to
the algorithms. The accuracy of the solutions improves by
increasing the number of sinc grid points N. The method
presented here is simple and uses sinc-Galerkin method
that gives a numerical solution, which is valid for various
boundary conditions. Several PDEs have been solved by using
our technique in less than 20 seconds. All computations and
graphical representations have been prepared automatically
by our algorithm.

Appendix
See Algorithm 1.
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Although differential transform method (DTM) is a highly efficient technique in the approximate analytical solutions of fractional
differential equations, applicability of this method to the system of fractional integro-differential equations in higher dimensions
has not been studied in detail in the literature. The major goal of this paper is to investigate the applicability of this method to the
system of two-dimensional fractional integral equations, in particular to the two-dimensional fractional integro-Volterra equations.
We deal with two different types of systems of fractional integral equations having some initial conditions. Computational results
indicate that the results obtained by DTM are quite close to the exact solutions, which proves the power of DTM in the solutions

of these sorts of systems of fractional integral equations.

1. Introduction

The subject of the present paper is to investigate the applica-
bility of the differential transform method to the systems of
the two-dimensional Volterra integro-differential equations
of the second kind. To the best of our knowledge, the
Volterra-integro differential equations considered in this
paper was not studied with any method in the literature.
Therefore, solving a new equation with differential transform
method is our main purpose in this paper. For this pro-
pose, we consider the system of two-dimensional fractional
Volterra integro-differential equations in the form of

F. (D‘flu1 (x,1), D'lslu1 (x,1),..., D} u,, (x,1),

Dfmum (x, t))

t px 1N
- A J; J Z"ij (x.t)w;; (,2) G; (Dyy1y (,2) 5.,

X0 j=0

Dlmum (y,Z))dde = fi(x>t)>
i=1,...,m,
€))

where «, 8 is a parameter describing the fractional deriva-
tive. If 0 < «, B < 1, then the resulting system of frac-
tional integro-differential equations is known as a system of
the two-dimensional fractional Volterra integro-differential
equations of the second kind.

Fractional calculus basically deals with a generalization
of the concept of the ordinary and partial derivative (or
differentiation) and integration to arbitrary order including
a fractional order. Although the origin of the subject dates
back to almost a hundred years ago, recently, this subject has



been broadly employed in the various fields of engineering
and science. Fractional calculus has a broad range of applica-
tion areas including nonlinear control theory, mathematical
biology, plasma physics and fusion, computational fluid
mechanics, and images processing.

Integral equations are useful and significant equations in
many applications. Problems in which integral equations are
encountered include electromagnetic waves, radiative energy
transfer, and the oscillation problems. The Volterra integral
equations are a special sort of integral equations which
are significantly important and useful equations having
broad application areas in different branches of science. The
Volterra integral equations were first introduced by Volterra
and then studied by Lalescu in his thesis. The Volterra integral
equations find application in many different areas including
sorption kinetics, demography, viscoelastic materials, oscilla-
tion of a spring, financial mathematics, stochastic dynamical
systems, and mathematical biology.

Fractional differential equations (e.g., see [1, 2]) and
fractional integral equations (e.g., see [3]) are a significant
research area of recent times. The organization of this paper
might be briefly summarized as describing the problem, the
DTM method, and applying the method to the problem.
Having defined the problem previously, next, we describe the
differential transform method shortly.

2. Differential Transform Method

The DTM constructs analytical solutions of fractional dif-
ferential equations in an iterative way in the form of poly-
nomials. DTM is different from the traditional higher order
Taylor series techniques which usually demand symbolic
computations.

Consider a function of two variables u(x, y), and suppose
that it can be represented as a product of two single-variable
functions as u(x, y) = f(x)g(y). Now, using the properties
of DTM, it is not hard to show that the function u(x, y) can
be represented as

u(xy) = Y Fy (k) (x = x0) Y G () (v — )"
k=0 h=0
= Z ZUa[S (k. h) (x - xo)k“(}’ - }’o)hﬁ’

where 0 < «, f < 1, Uaﬁ(k, h) = F“(k)Gl;(h) is called
the spectrum of u(x, y). The generalized two-dimensional
differential transform of the function u(x, y) is given by

1
[(ak+1)T(Bh+1)

< (05, ) (D8, ) uten)]
0 0 (x0>¥0)

U(x,ﬂ (k, h) =
3)

where (Dio)k = DioDzo . -~DZO, k-times. Let us notice that
if u(x, y) = Diov(x, »),0 <a <1, then U, 4(k, h) = (T(a(k +
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1)+1)/T(axk+ 1))Va,ﬁ(k+ 1, h), and the generalized differential
transform (3) might be written as

1
[(ak+1)T(Bh+1)

x [ (DF,)"u (7))

Uoc,ﬁ (k’ h) =
(4)

(XO)J’U)‘

If u(x, y) = Df%v(x,y), m—1<y < mandv(x,y) =
f(x)g(y), then

T(ak+y+1)

Uap 1) = v )

Veg(k+ Lin).

If u(x, y,t) = D‘jfxov(x, ¥,£),0 < a < 1, then

CT(a(k+1)+1)
U{x,ﬁ,y (k, h) m) = T ((xk + 1) Va,ﬁ,m (k + 1, h, m) . (6)

Ifu(x, y) = a(x, y)(azv(x, y)/avz(x, ¥)), then

k h
Ulh)y=Y > (k—i+2)(k-i+1)A(i, )
i=0 j=0 (7)

xU(k-i+2,h-j).

The proofs of some of these properties can be found in [4].
The application of DTM was successfully extended to obtain
analytical approximate solutions to some other differential
equations of fractional order. Interested reader can take a look
at the related papers at [5-7]. As a related work, we can show
the work by Bandrowski et al. who studied the numerical
solutions of the fractional perturbed Volterra equations in
[8]. Next, we illustrate the application of DTM to the systems
of fractional integral equations.

3. Computational Applications

Example 1. Consider the system of integro-differential equa-
tions:
0"u (x,t
Tulnt)

Jt
3 (x,t)

- jot Joxysinz(uz (».2) - v? (J’)z))d)’dz

1
=— (1 +2cos’t — 3 cos t) Xt
12

(8)
“u(x,t) 0™v(x,t)
3 + o +u(x,t)
t rx a ,
—J J ycosz(u(y,z)—m>dydz
0 Jo 0z
=x(2cost —sint),
with x, t € [0,1] u;(x,0) = x, u,(x,0) = 0, x €

[0,1] which has the exact solutions u,(x,t) = xcost and
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u,(x,t) = xsint. Taking the two-dimensional transform of
this equation by using the related theorem, we have

IF'a(m+1)+1)

[ (fm+1)
lkn—llmklar(ssar . (l—)
Y S (1)

Uy (m+1,n) -V, (m,n)

- 6k 461 08r 06q O(Sm k-r—q,0

sligl(n-1-s-gq)!

xcos(%)cos(%)cos(w)
= m 2;6“810 lr;l'ko S((”;D”))

,N-1,n=1,...,N,

m=1,...

F(oc(m+1)+1)U L+ 1)

I'(am+1)
—F (OIC‘((Zn:i)IJ)F D) L (mn+1)-U,, (m,n)
el k8r18508k 7,0 (Z—S)TE
EPPIR s( )
XUy (m-k-1Ln-1-1)
-(n-1)Vy (m—-k-1,n-1)]
B - Ok101,00m-k,0 n-Dm . ((n=Dm
22" G [2“’5( 2 >‘S‘“< 2 )]
m=1,...,Non=1,...,N - 1.
9)

Substituting initial conditions in the equations, we obtain
t20¢ t4oc

+ +
Ira+1) T (4a+1)

uy (x,t) = x(l +

tZNoc
T (2Na + 1) ) ’
(10)

toc tS(x t50c
- +
IF'a+1) T@Ba+1)

(~1)N12N-Da
T(@N-Da+ 1))'

vy (X, 1) = x( TG +

As a special case, if &« = 1, we get the following exact solu-
tions:

u; (x,t) = xcost, u, (x,t) = xsint. 11)

3
Example 2. In this example, we consider that
B t orx
Fuxt) v(x,t) - J J Y’ (y,2)v' (y,2) dydz
oxP 0 Jo
=e —tef - %x5t3,
ﬁ (12)
t rx
IVt u(x,t) - J J Zu(y,z)v(y.z)dydz
oxP 0 Jo
=te' - lx2t4,
8

for x,t € [0, 1] and initial conditions u(x,0) = 0, v(0,t) =
te”!, t € [0,1] which have the exact solutions u(x,t) = xe'
and v(x, t) = te”*. Using similar methods as in Example 1, we
get

Fr(Bm+1)+1)

r(ﬁm A 1) Ul’ﬁ (m + 1,1’[) -

Vi g (m,n)
| nelmolnds

SETEE

X [5k,251,0U1,ﬁ (i, 7) Uigp (r—is—j) Vig (pg)  (13)

Vl)ﬂ(m—k—r—q—l,n—l—s—q—l)]

1 -0t 1 5
T T oy 15omson
m=1,...,N-1,n=1,...,N

and for the second equation,

T(Bm+1)+1)

T (Bm 1) Vig(m+1,n)+U, g(m,n)

R
mn
X [Sk,OSI,ZUl B (i, /) Uy B Vig (p.9)

Vl’ﬁ(m—k—r—l,n—l—s—l)]

1 1
:J(SM,I_g(SM,Z(snA’ Wl:l,...,N—l,n:l,...,N
(14)
From the initial conditions, we get
uOn =0 n=0,1,2,...,N,
(_1)1’1—1
V(0,00=0, V(Omn=-—— n=12,..,N.

(n-1)!

(15)

Substituting x = 0 in the second equation and using the se-
cond condition, we obtain

aul Lo =e (16)



Substituting initial conditions into the equations, we obtain

t .

+ +...
ra+1 T@2+1)

uy (x,t) = x(l +

tN
to———— |,
F(N+1)>

2

17)
t t

W= Ty T Tar

t3'8 (_1)N—1tN
4+ — e
TG+1) T(N)

>

where uy; and vy are approximate solutions of v and v.

For the special case (f§ = 1), we can reproduce the
series solution of Example 2 and the solution in a closed form
u(x,t) = xe' and v(x, t) = te”".

4. Conclusions

The application of the differential transform method has been
successfully employed to obtain the approximate analytical
solutions for two classes of systems of the two-dimensional
fractional Volterra integro-differential equations of the sec-
ond kind. The method was used in a direct way without using
linearization, perturbation, or restrictive assumptions. When
a = 1and 8 = 1, we conclude that our approximate solutions
are in good agreement with the exact values.
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Since the collocation method approximates ordinary differential equations, partial differential equations, and integral equations in
physical space, it is very easy to implement and adapt to various problems, including variable coefficient and nonlinear differential
equations. In this paper, we derive a Jacobi-Gauss-Lobatto collocation method (J-GL-C) to solve numerically nonlinear time-
delayed Burgers-type equations. The proposed technique is implemented in two successive steps. In the first one, we apply (N - 1)
nodes of the Jacobi-Gauss-Lobatto quadrature which depend upon the two general parameters (6,9 > -1), and the resulting
equations together with the two-point boundary conditions constitute a system of (N — 1) ordinary differential equations (ODEs)
in time. In the second step, the implicit Runge-Kutta method of fourth order is applied to solve a system of (N — 1) ODEs of second
order in time. We present numerical results which illustrate the accuracy and flexibility of these algorithms.

1. Introduction

Spectral methods have emerged as powerful techniques used
in applied mathematics and scientific computing to numer-
ically solve linear and nonlinear differential equations [1-4]
and integral equations [5-7]. Also, they have become increas-
ingly popular for solving fractional differential equations [8-
10]. The main idea of spectral methods is to put the solution of
the problem as a sum of certain basic functions and then to
choose the coefficients in the sum in order to minimize the
difference between the exact solution and the approximate
one as well as possible. The choice of test functions leads
to the three well-known types of spectral methods, namely,
the Galerkin, tau, and collocation methods [11-14]. Spectral
collocation method has an exponential convergence rate,
which is very useful in providing highly accurate solutions to
nonlinear differential equations even using a small number of
grids.

The Jacobi polynomials satisfy the orthogonality condi-
tion on the interval [-1, 1] with respect to the weight function

1- x)e(l + x)‘g. There are many special cases of the Jacobi

polynomials such as Gegenbauer, Legendre, Zernike, ultras-
pherical, and Chebyshev polynomials [15]. In recent decades,
the use of Jacobi polynomials for solving differential equa-
tions has gained increasing popularity due to obtaining the
solution in terms of the Jacobi parameters 0 and 9 (see, e.g.,
(16,17]).

Time-delay partial differential equations are a type of
differential equations in which the derivative of the unknown
function at a certain time is given in terms of the values of the
function at previous times. They have a wide range of appli-
cations in science and engineering such as physical, chemical,
and biological sciences [18, 19]. Also, time-delayed nonlinear
partial differential equations described the propagation and
transport phenomena or population dynamics.

The solution of delay differential equations has been pre-
sented by many authors, but we briefly review some of them.
In [20], Ghasemi and Kajani developed a numerical approach
of time-varying delay systems using Chebyshev wavelets.
Hybrid functions together with Legendre polynomials are
investigated in [21-23] to obtain efficient numerical solution
of delay systems. Sedaghat et al. [24] presented a numerical



scheme based on Chebyshev polynomials to treat the delay
differential equations of pantograph type. The authors in
[25] proposed a Bernoulli operational matrix method for
solving generalized pantograph equation. Recently, Ali et al.
[26] implemented spectral Legendre approach for solving
pantograph-type differential and integral equations with
studying the error analysis of the method. More recently, the
work of Trif [27] discussed the application of the Tau method
based on operational matrix of Chebyshev polynomials for
solving DDEs of pantograph-type.

Recently, the authors of [28] and [29] presented some
new travelling wave solutions of Burgers equation with
finite transport memory and the Korteweg-de Vries-Burgers
equation, respectively. Pandey et al. [30] investigated Du
Fort-Frankel finite difference approach for solving Burgers
equation in finite domain. Meanwhile, in [31], Sun and Wu
presented and applied an efficient numerical solution for
the Burgers equation based on a difference scheme in an
unbounded domain. More recently, a differential quadrature
scheme for Burgers equations was proposed in [32]. The idea
of commutative hypercomplex mathematics and the homo-
topy perturbation method were combined to investigate
solutions of time-delayed Burgers equation by Rostamy and
Karimi [33]. The Darboux transformation was described in
[34] to determine the exact solutions to the Burgers equation.
Caglar and Ucar [35] proposed the nonpolynomial cubic
spline scheme to develop a numerical solution of Burgers
equation. Regarding the two-dimensional Burgers equation,
Wang and Zhao [36] presented a novel combination of
two-dimensional Haar wavelet functions based on tensorial
products for solving two-dimensional Burgers equation.

Time-delayed Burgers equation has a wide range of
application in many areas of applied sciences, for example,
forest fire, population growth models, and Neolithic transi-
tions [37, 38]. The time-delayed Burgers-Fisher equation is
a very important model to forest fire, population growth,
Neolithic transitions, the interaction between the reaction
mechanism, convection effect and diffusion transport, and so
forth [37]. Fahmy et al. [39] used improved tanh function,
variational iteration, and the Adomian decomposition meth-
ods to present some exact solutions and numerical solutions
of the time-delayed Burgers equation. With the aid of a sub-
sidiary high-order ODE, Zhang et al. [37] obtained the exact
solutions of the generalized time-delayed Burgers-Fisher
equation with positive fractional power terms. Jawad et al.
[40] introduced the exact solution of time-delayed Burgers
equation using complex tanh method. Moreover, (G'/G)-
expansion method is applied by Kim and Sakthivel [41] to find
the exact solutions of time-delayed Burgers equation.

The goal of this paper is to propose an orthogonal collo-
cation scheme for solving three nonlinear time-delay partial
differential equations based on Jacobi family in which the
roots of the Jacobi orthogonal polynomials whose distribu-
tions can be tuned by two parameters 8 and 9. Firstly, we apply
the Jacobi-Gauss-Lobatto collocation (J-GL-C) method to
the model equation for discretizing spatial derivatives, using
(N — 1) nodes of the Jacobi-Gauss-Lobatto quadrature which
depends upon the two general parameters (0, ¥ > —1); these
equations together with the two-point boundary conditions

Abstract and Applied Analysis

constitute system of (N — 1) ordinary differential equations
(ODEs) in time. Secondly, the Runge-Kutta method of fourth
order is investigated for the time integration of the resulting
system of (N — 1) nonlinear second-order ODEs.

Indeed, the main advantage of the proposed technique is
that the Legendre and Chebyshev collocation methods and
other methods can be obtained as special cases from our
proposed technique. Comparison of the results obtained by
various choices of Jacobi parameters 8 and 9 reveals that the
present method is very effective and convenient for all choices
of 0 and 9. Finally, the accuracy of the proposed method is
showed by test problems. From the results, these algorithms
are extremely efficient and accurate for solving nonlinear
time-delayed Burgers’-type equations.

The rest of this paper is structured as follows. In the next
section, some basic properties of Jacobi polynomials, which
are required in our paper, are given. Section 3 is devoted to the
development of Gauss-Lobatto collocation technique for a
general form of time-delay partial differential equation based
on the Jacobi polynomials, and in Section 4 the proposed
method is applied to obtain some numerical results for three
problems of time-delay partial differential equations with
known exact solutions. Finally, a brief conclusion and some
remarks are provided in Section 5.

2. Preliminaries

In this section, we briefly recall some properties of the Jacobi
polynomials (]29’9)(x),k =0,1,...0 > -1,9 > —-1), which are
satistying the following relations:

I (=2) = D (o),

(DT (k+9+1)

6,9) _

Jem D = KTO+1) )
6,9) _ F(k+6+ 1)
S )= KT@+1) "

The gth derivative of Jacobi polynomials of degree k(J. 129’9) (x))
can be given by

DJO9 () = F(j+0+9+4q+1) a9t

29T (j+0+9+1) k- x). (2

These polynomials are the only polynomials arising as eigen-
functions of the following singular Sturm-Liouville equation:

(1-x")¢" () +[9-0+(©0+9+2)x]¢' (x)

3)
+nn+0+9+1)¢(x)=0.

Let w9 (x) = (1 - x)e(l + x)s; then we define the weighted
space Lfv @9 as usual. The inner product and the norm of

qu(g,s) with respect to the weight function are defined as
follows:

1
(U, V)09 = J u(x)v(x) w® (x)dx,
o (4)

1/2
leell o0 = (uss ”)ww,s;-
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The set of Jacobi polynomials forms a complete Li} 0.9
orthogonal system, and

P oo = 1
~ 2 (k+ 0+ DT (k+9+1)
Ck+0+9+ DT (k+ DI (k+0+9+1)

(5)

3. Jacobi Spectral Collocation Method

The main objective of this section is to develop the J-GL-
C method to numerically solve the nonlinear time-delayed
Burgers-type equations:

0,,v(1,t) + p(1 =T+ qv(y.t)) 0, (y,t)
=30, v(5:t) = A (v(5:1))° (6)
x0,v (y,t) +qv(y.t) (1=v(y.1)),
where
(y,t) eDx[0,T], D={y:A<y<B}, (7)
with the boundary-initial conditions
v(A,t)

=g, (1), v(B,t) =g, (1), (8)

v(%.0)=fi(y),  ov(»0)=1fi(y),

where p, g, s, and A are real numbers and 7 > 0 is the time
delay. Now, suppose that the change of variables x = (2/(B -
A))y+(A+B)/(A-B),u(x,t) = v(y,t), which will be used to
transform problem (6)-(9) into another one in the classical
interval [-1, 1] for the space variable, to directly implement
collocation method based on Jacobi family defined in [-1, 1],

yeD, (9)

10,1 (x, 1) + p (1 — 7+ qu(x,t)) Opu (x, t)

2\ s
¢ <ﬂ) Byutt (%,1) = Mut (%, 1)) (10)

8 (BEA>axu(x’t) +qu (1) (1-u(x1),
where
(x,t) €D"x[0,T], D" ={x:-1<x<1}, (1)
with the boundary-initial conditions
u(-1,t)

:gl (t)’ M(l,t)

u(x,0) = f5(x),

= gZ (t) >
0,u(x,0) = fy (x),

(12)
xeD".

The aim of this work is to consider the advantage of the
collocation point distribution in a specified domain [-1, 1]
using the roots of the Jacobi orthogonal polynomials whose
distributions can be tuned by two parameters, 6 and 9. Now,
we outline the main step of the J-GL-C method for solving

nonlinear time-delayed Burgers-type equation. Let us expand
the dependent variable in a Jacobi series,

N
ulxt) =y a; ) J*% (x), (13)
j=0

and in virtue of (4)-(5), we deduce that

1 1

a0 = | wenw® @ wdx (4
j -1

To evaluate the previous integral accurately, we present the

Jacobi-Gauss-Lobatto quadrature. For any ¢ € S,y,;(-1,1),

jzeﬂmme—ZwW>@%m (15)

where Sy (-1, 1) is the set of polynomials of degree less than
or equal to N, x&ls) (0 < j< N)and @(99) (0<j<N)
are the nodes and the corresponding Chrlstoffel numbers of
the Jacobi-Gauss-Lobatto quadrature formula on the interval
(=1, 1), respectively.

In accordance with (15), the coefficients aj(t) in terms of
the solution at the collocation points can be approximated by

Zf” (<G @GP u (0 e). o)

]10

a; (t) =

Therefore, (13) can be rewritten as
u(x,t)
. 6,9) (_(6,9)) 1(6,9) (6,9)
Z Z —J; ( XN )]j) (x) @ (17)
i=0 ] =0 J
XU (xﬁ ?), t) .

Furthermore, if we differentiate (17) once (using (2)) and
evaluate it at all Jacobi-Gauss-Lobatto collocation points, it
is easy to compute the first spatial partial derivative in terms
of the values at these collocation points as

N N .
T

=0 \ j=0 j
(6,9) (6+1,9+1) (6,9) (6,9)
X (XNJ )ijl (xN,n )a)N,i >

xu(xgl‘g),t), n=0,1,...,N,

(18)
or it can be shortened to
(6,9) S (6,9)
7 (an ,t) = ZA u(le ,t)
i=0 (19)

n=0,1,...,N,



N .
jHO+9+1 9
Ay =y 12020 oo

o 2k (20)
0,9\ 1(6+1,9+1) [ _(6.9)\ ~(6,9)
(xNz )] ( XN )‘DN,i .

Similar steps can be applied to the second spatial partial
derivative to get

u, (x;?g), t)

_ N <i (j+0+9+2)(j+0+9+1)

4h

i=0 \ j=0 j

I ()l )

N
u(20,0) =Y B (x82,e),

n=0,1,...,N,
(21)

where

~ i (j+6+9+2)(j+9+8+1)](9)9)
- j
=0 4h (22)

(xgls )](6+2 ,9+2) ( (6, 9)) a)g\? 19)'

In the proposed Jacobi-Gauss-Lobatto collocation method,
the residual of (6) is set to zero at N — 1 of Jacobi-Gauss-
Lobatto points; moreover, the boundary conditions (8) will
be enforced at the two collocation points —1 and 1. Therefore,
adopting (19)-(22) enables one to write (6)—(8) in the form

it (8) + p (1= 7 + qu, (£)) 4, (£)

=<(ﬁ)ziaﬂ (0

(23)
—A( ) @) ZAmu, ()
+qu,t)(1-u,),
where
uk(t)=u(x§32),t), k=1,...,N-1, o)
n=1,...,N—1.
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This provides an (N — 1) system of second-order ordinary
differential equations in the expansion coefficients a;(t),
namely,

tii, 1) + p (1 — 7+ qu, (t)) 0, ()

o (32 <ZBn,u ®+d, (t))

(25)
#aquy (0 (1=, 0) = A (5 2 ) u®
N-1
x(Z A (t) +d, (t))
i=1
where
dn (t) = Anogl (t) + AnNgZ (t) >
(26)

dvn (t) = Bnogl (t) + BnNgZ (t) .

This means that problem (6)-(9) is transformed to the follow-

ing system of ordinary differential equations (SODEs):

ii, 1) + p (1 — 7+ qu, (t)) 0, ()

_¢< 2 )2(23,”” ) +d, (t))

(27)
+qu,, () (1 - u, (1))
N-1
B /\(B A)un(t) < ; Ay () +d, (t)) >
subject to the initial values
2 (x09),
(28)

i, (0) = f4(an), n=1,...,N-1.

Finally, (27)-(28) can be rewritten into a matrix form of
N —1 second-order ordinary differential equations with their
vectors of initial values:

a(t)+ua(t) =F(tu(t)),
u(0) = f,, (29)

u(0) = f4,
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where
i (t) = [rity (), il (1) ..., Tilg, (O]
u(t) = [p(1-7+qu, ) @),
pl-T+qu, )i ®),...,

T
>

p(1=7+qu, )iy, (1]
f; = [fa (xﬁ)"?)) fs (Xf{g)) N (xggiiz—l)]T’
f, = [f4 (xg,"?)) > f4 (xgg:g)) sees fa (xggii;fl)]T’

F(tu() = [F, (bu(®),F (bu(t),..., Py (bu )]
(30)

where

E, (t,u(t))

2 2 /N-1 _
=( (m) < ; Bu; (t) +d, (f)>
(31)

N-1
M) mor ( > A )+, (t))

+qu, (1) (1 —u, (1)).

Remark 1. We can replace the Jacobi polynomials by the Leg-
endre, Chebyshev of the first, second, third, and fourth kinds,
or Gegenbauer polynomials and replace the nodes of Jacobi-
Gauss-Lobatto quadrature by the Legendre-, Chebyshev-, or
Gegenbauer-Gauss-Lobatto quadrature (cf. [42-45]), just by
taking the special cases = 9 = 0,0 = 9 = -0.5,0 = -0.5,
9 =050 =059 = 0.5 0r 0 = 9, respectively, in the
resulting system of ordinary differential equations.

The SODEs (29) can be solved by using implicit Runge-
Kutta method of fourth order, which is an important family of
implicit and explicit iterative methods for the approximation
of solution of system of ordinary differential equations. In
the next section, we recall that the difference between the
measured or inferred value of approximate solution and its
actual value (absolute error) is given by

E(x,t) = |u(x,t) —u(x,t)|, (32)

where u(x,t) and #i(x,t) are the exact solution and the
approximate solution at the point (x,t), respectively. More-
over, the maximum absolute error is given by

My = Max{E (x,t) : ¥ (x,t) e Dx [0, T]}.  (33)

4. Numerical Results and Discussions

This section considers three numerical examples to demon-
strate the accuracy and applicability of the proposed method
in the present paper. Comparison of the results obtained by
various choices of Jacobi parameters 8 and 9 reveals that the

present method is very effective and convenient for all choices
of 0 and 9.

We consider the following three examples.
Example 2. As a first example, we consider the nonlinear
time-delayed one-dimensional Burgers equation in the form

Uy, + U+ Auu, —u,, =0, (x,t)eDx[0,T], (34)

subject to the initial and boundary values

A A
U(A,t) =%<1 —tanh(ﬁ (A— 711'))),

u(B,t) = % (1 —tanh<2(42_—/\1w\2) (B— %t))),

u(x,O):%(l—tanh(ﬁ(x))), x € D.
(36)

M
“t(x’o)—m
2 2\, Ay
x sech (m(.x—?t)), x € D.

(37)

The exact solution [39] of (34) is

u(x,t) = % (1 —tanh(z(f_—}tfmz) <x— %t))) (38)

Maximum absolute errors of (34) subject to (35) and (36)
are introduced in Table 1 using J-GL-C method with various
choices of N, 6 and 9, and —A = B = 10; this table indicates
that the obtained results are very accurate for a small choice
of N, while the absolute errors of problem (34) are presented
in Table2 for 0 = 9 = 1/2, A, = 0.01,7 = 0.5,and N = 12
with different values of (x, t) in the interval [0, 100].

In Figure 1, we see that the approximate solution and the
exact solution for t = 0.5 of problem (34) coincide with
values of parameters listed in their caption. Moreover, the
absolute error of problem (34) where 8 = 9 = —1/2 and
N = 2 is displayed in Figure 2. In Figure 3, we plotted the
approximate solution #i(x, t). This assertion shows that the
obtained numerical results are accurate and compare favor-
ably with the exact solution.

Example 3. Consider the nonlinear time-delayed one-

dimensional generalized Burgers equation in the form

Tuy +u, + Auu, —u, =0, (x,t) € Dx[0,T], (39)
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TABLE 1: Maximum absolute errors with various choices of N, 6, and 9 with 7 = 0.5 and A, = 0.01 for Example 2.
N A B 0 9 M, N A B ] 9 M,
2 -10 10 0 0 2.59 x 1077 2 -10 10 0.5 0.5 2.59 % 1077
4 270 x 107 4 231x 107"
6 222%x107% 6 1.89x 107"
8 1.11x 1076 8 1.11x107'
2 -10 10 -0.5 -0.5 2.59 x 1077 2 -10 10 -0.5 0.5 8.95x 1077
4 223x 107" 4 5.97 x 107!
6 3.22x107" 6 3.77x 107"
8 1.11x 107'¢ 38 1.11x107'¢
TABLE 2: Absolute errors with 6 = 9 = 1/2, N = 12 and various choices of x, t with 7 = 0.5 and A, = 0.01 for Example 2.

t N A B E x t N A B E
0 0.1 12 0 100 3.33x107'° 0 0.2 12 0 100 7.77 x 107¢
10 5.55x 107" 10 5.55x 107"
02 5.55x 107" 20 0
30 5.55x 107" 30 5.55x 107"
40 5.55x 107" 40 0
50 0 50 5.55x 107"
60 1.67 x 107'¢ 60 5.55x 107"
70 0 70 5.55% 107"
80 1.11x107'° 80 0
90 1.67 x 1071¢ 90 0
100 5.00 x 107'¢ 100 5.55%x 107"
subject to the boundary conditions uy (x,0)

sx\zlsech2 ((s (s+1)A,/2 ((s +1)% - T/\z)) (x))
= 2 ~ >

(A 2((s+1)" - 2?)

N | —

s

s(s+1)A A x‘( (1—tanh<—s(5+1)Al (x))>>ls
_ 1 _ 1 2 4
<1 tanh<2((s+1)2_‘d2) (A (s+1)t>>>, 2((s+1)” - 12?)

x € D.

u(B,t) (42)
The exact solution [39] of (39) is

—tanh s(s+1)A; A |
(1 o (2((5+1)2—T)t2) (B (s+1)t> u(x,t)
(40 1 s(s+1)A A
= = _ h 1 B 1 '
2(1 tan (2((”1)2_”\2) <x (S+1)t>>>

(43)

N | =

s

| =

and the initial conditions
Table 3 lists the maximum absolute errors of (39) subject
to (40) and (41) in [-10,10], using J-GL-C method for
different values of N, 0, and 9. Moreover, in Tables 4 and
h s(s+1)A, 5, we evaluate the absolute errors of (39) for s = 3 and
1 -tan 2 ( (s+1) - T)Lz) ] ) (4) 5, respectively, with different values of (x,¢) in the interval
Figure 4 plots the approximate and the exact solutions

[~100, 100].
x €D, att = 0.5 of (39) with the special values 8 = 9 = -1/2,

u(x,0) =+

| =
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0.50

0.48

0.46

0.44

uamd

0.42

0.40

0.38

E(x,t)

FIGURE 2: The absolute error between the approximate and the exact solutions of problem (34) with 6 = 9 = -1/2, A, = 0.01, 7 = 0.5, and

N =2.

A, =0.01,s = 2, and N = 12. Moreover, the absolute errors
between the approximate and the exact solutions of (39) with
0 =9 =1/2,A;, =0.01,s = 3,and N = 8 are shown in
Figure 5.

Example 4. Consider the nonlinear time-delayed Burgers-
Fisher equation in the form

Tuy + (1= 7)u, + 21U,

U, — U, —u+u =0, (44)

(x,t) e Dx[0,T],

SubjeCt to the boundal’y Conditions
T 4 2 (I + 1)

1 T+1 5
u(B,t) = 5<1+tanh<T_4<B— 2(T+1)t>)>,

u(A,t) = % (1 +tanh<
(45)

t(x,t)

FIGURE 3: The approximate solution of problem (34) with8 = 9 = 0,
A, =0.01,7=0.5and N = 12.

and the initial condition

u(x,O):%<1+tanh<%(x))>, x €D, (46)
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TABLE 3: Maximum absolute errors with various choices of N, 6, and 9 with 7 = 0.5, A; = 0.01, and s = 3 for Example 3.
N A B 0 9 M, N A B 0 9 M,
2 -10 10 0 0 6.20x 107° 2 -10 10 0.5 0.5 6.20x 107°
4 5.53x107° 4 4.84x107°
6 5.89 x 107" 6 486x 107"
8 222x107'¢ 8 222x107'
2 -10 10 -0.5 -0.5 6.20x 107° 2 -10 10 -0.5 0.5 5202 % 107°
4 6.45x 1077 4 424x107°
6 7.29%x 107" 6 442 %1073
8 333%x107'¢ 8 1.11 x 1072
TABLE 4: Absolute errors with -6 = 9 = 1/2, N = 12 and various choices of x, ¢ for Example 3 for 7 = 0.5, A, = 0.01, and s = 3.
x t N A B E x t N A B E
-100 0.1 12 -100 100 1.46 x 107" -100 0.2 12 -100 100 1.45 x 1071
-80 1.85 x 107" -80 1.85 x 1072
-60 1.66 x 107* -60 1.16 x 107"
-40 1.06 x 107*2 -40 1.05 x 107"
-20 8.93x 107" -20 8.92x 107"
0 489 x 107" 0 487 x 107"
20 7.77 x 107" 20 8.55x 107"°
40 3.54%x 107" 40 3.54x 107"
60 450 x 107" 60 450x 107"
80 1.89 x 107" 80 1.90 x 107
100 5.83x 107" 100 581x 107"
TABLE 5: Absolute errors with @ = 9 = —=1/2, N = 12 and various choices of x, t for Example 3 for 7 = 0.5, A, = 0.01,and s = 5.
x t N A B E x t N A B E
-100 0.1 12 -100 100 2.13x 107" -100 0.2 12 -100 100 213 x 107"
-80 324x107"7 -80 320x 107"
-60 2.00x 107" -60 201x107%
-40 5.94 x 107" -40 592x 1078
-20 1.70 x 107" -20 1.69 x 1072
0 2.13x 107" 0 213 x 107"
20 1.46 x 107*2 20 1.45 x 107"
40 2.66x 107" 40 2.64x107"7
60 487 x 107" 60 488 x 107"
80 1.13 x 107" 80 1.08 x 107
100 2.13x 107" 100 213 x 107"
u, (x,0) = ———sech? Maximum absolute errors of (44) subject to (45) and (46)
4(r-4) are tabulated in Table 6 using J-GL-C method with various
choices of N, 6,and 9, while the absolute errors of (44) are
% <T +1 < x— > t>> , (47) presented in Table 7 for 0 = 9 = 0 and N = 40 with different
-4 2t +1 values of (x, t) in the interval [-5, 5].
xeD. In Figure 6, we see that the approximate solution and the
exact solution of (44) coincide for different values of t = 0,
0.5,and 09and 0 =9 = 0,1, = 001, 7 = 0.5,and N =
The exact solution [39] of (44) is 40. The approximate solution olf (44) with0 =9 =0, A, =
0.01, 7 = 0.5,and N = 40 is displayed in Figure 7, while the
") = l<1+tanh<T+ 1 <x— 5 t>)) (48) absolute error of (44) withf =9 =0,1, =0.01, 7 = 0.5, and
2 T—-4 2(t+1) N =40 is displayed in Figure 8.
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TABLE 6: Maximum absolute errors with various choices of N, 8, and 9 with 7 = 0.5 for Example 4.
N A B 0 9 M, N A B 0 9 M,
8 -10 10 0 0 225%x107° 8 -10 10 0.5 0.5 1.92x 10
20 6.10x 1077 20 5.16 x 1077
32 2.83x 1071 32 3.01 x 1071
8 -10 10 -0.5 -0.5 2.73%107° 8 -10 10 0.5 0.5 3.09x 1073
20 7.70 x 1077 20 8.81x 1077
32 3.36x 1071 32 2.67%x1071°
TABLE 7: Absolute errors with 6 = 9 = 0, N = 40 and various choices of x, t with 7 = 0.5 for Example 4.
x t N A B E x t N A B E
-5 0.1 12 -5 5 416 x 10712 -5 0.2 12 -5 5 1.66 x 107"
-4 1.84x 107" -4 6.58 x 1071*
-3 5.07 x 107"* -3 3.95x 107"
-2 332x 107" -2 5.74x 107"
-1 2.82x 107" -1 9.45x 10712
0 3.59x 107" 0 3.07 x 107"
1 7.25x 107" 1 2.60x 107"
2 1.01 x 1072 2 3.42x 107"
3 9.92x107" 3 3.12x 107"
4 6.08 x 107 4 7.46 x 10712
5 416 x 107" 5 1.66 x 1071
0.80 B
0.75 + B
1=
T oo f ]
[+
=
0.65 - B
0.60 [ Ny
-100 -50 0 50 100
X
— u(x,0) FIGURE 5: The absolute errors between the approximate and the
------ 7i(x,0) exact solutions of problem (39) with 6 = 9 = 1/2, 1, = 0.01,s = 3,

FIGURE 4: The approximate and the exact solutions for different
values of t = 0.5 of problem (39) with & = 9 = -1/2, A, = 0.01,
s=2,and N = 12.

5. Conclusions and Future Works

We have constructed in this paper an efficient spectral-
collocation algorithm for solving nonlinear time-delayed
Burgers-type equations with positive power terms subject to
initial and boundary conditions. The Jacobi-Gauss-Lobatto
collocation methods based upon two general parameters, 0
and 9, are developed and applied to the time-delayed Burgers-
type equations for reformulating the problem to a system of
second-order ordinary differential equations.

and N = 8.

In fact, Jacobi-Gauss-Lobatto collocation method is
slightly more complicated to implement than other orthog-
onal collocation methods but is more efficient and can be
applied to a wider class of problems. We presented some
advantages of the presented algorithm, as well as numerical
results which demonstrate its accuracy and flexibility.

While the new algorithm presented in this paper only
applied to a specific class of nonlinear time-delayed equa-
tions, it is very efficient and accurate whenever applicable.
Moreover, high accuracy in long computational intervals
and the stability of the proposed method encourage us to
apply a similar scheme for the numerical solution of coupled
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08 | 1
= 0.6
E
S04t
02
0.0 L L
-4 -2 0 2 4
x
— u(x,0.1) — u(x,0.5) u(x,0.9)
------ i(x,0.1) s 10(x,0.5) s 10(x,0.9)

FIGURE 6: The approximate and the exact solutions for different
values of £ (0, 0.5, and 0.9) of problem (44) with6 = 9 = 0,1, = 0.01,
7 =0.5,and N = 40.

Uu(x,t)

FIGURE 7: The approximate solution of problem (44) with8 = 9 = 0,
A, =0.01, 7 =0.5and N = 40.

E(x,t)

F1GURE 8: The absolute error between the approximate and the exact
solutions of problem (44) with & = 9 = 0, A; = 0.01, 7 = 0.5, and
N = 40.
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nonlinear partial differential equations and other applied
mathematics problems (see, e.g, [46-49] and references
therein) in the future.
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1. Introduction

The g-Laguerre polynomials are important g-orthogonal
polynomials whose applications and generalizations arise in
many applications such as quantum group (oscillator algebra,
etc.), g-harmonic oscillator, and coding theory. For example,
covariant oscillator algebra can be expressed by g-Laguerre
polynomials [1]. The g-deformed radial Schrédinger is ana-
lyzed by g-Laguerre polynomials [2]. The g-Laguerre poly-
nomials are the eigenvectors of an suq(l | g)-representation
by [3]. For more information, please refer to [1-5].

The g-Laguerre polynomials are defined by [6, equation
(1.0.1)]

(7)) (o)

(@) (a5 9),

(qa+1 ) Z

1
(@9, &

2 (x4q) =

>

which belong to the Askey scheme of basic hypergeometric
orthogonal polynomials and according to Koekoek and
Swarttouw [7, equation (3.21.1)]. The case of x in (1) replaced
by (1 — g)x is studied by Moak [8, equation (2.3)].

In this paper, we first define the auxiliary g-Laguerre
polynomials as follows:

M (x:9) =q

@), & (g7 q)
no (2)
(g:9), Z(q“*l,q)k(q,q)k

It is easy to see the validity of the following:

Z7((1-q)
lim £ ((1-4)x;9)
q— 1=

xq) :%g")((l—q_l)x;q_l), (3)

(4)
= lim .%(“ (1-9)x;q) = L(“) (x),

q—>1+

where the classical Laguerre polynomials are defined by [9,
page 201]

( 1) 1+a), x*
Z—

L (x
k! (n— k)1 + )y

(5)

For more information about classical Laguerre polynomials,
please refer to [9-15] and the references therein.



The well-known orthogonality of g-Laguerre polynomials
reads the following.

Proposition 1 (see [6, equation (2.0.7)] and [8, equation
(2.4)]). For a > -1 and for m,n € N, one has

[ee]
[, 25 (a2 (i) e
0

_x
(=%:9)
L (67754),(4 %5 ) 7,

(9,349, sinma

(6)

Hahn [16] discovered the previous g-extensions of the
Laguerre polynomials, although he said little about them.
Moak [8] found that the g-Laguerre polynomials are orthog-
onal with respect to the discrete measures (Dirac measure).
Koekoek and Meijer [17-19] studied systematically the inner
product of g-Laguerre polynomials. Ismail and Rahman [20]
studied the indeterminate Hamburger moment problems
related to g-Laguerre polynomials. For more information,
please refer to [6-8, 16-21] and the references therein.

In this paper, we first generalize Proposition 1 and the
auxiliary ones as follows.

Theorem 2. For R{u} > —1 and m,n € N, one has

ettt
o M TTET T (x5 q)

(- q)1+l477.' csc (—um)

rq (_H)
min{m,n}
m+a||[n+ B |k+u| @ip-2p-vk Kk K
g | el S U
k=0
k-m _u+l+k
X 2(/51 |: 1 zx’+cllc+1 > yqa_wm_k]
k-n _p+l+k
X 59, [ 1 ql,;+ql<+1 ; Zqﬁ’”nk]-

7)

Theorem 3. For R{u} > —1 and m,n € N, one has

o0
J, 2 (xysq) 0 (523 9) 5 (55)

_ q(”f)-“m—ﬁ"u ~ )1+MT[ csc (—urm)

l_‘q (_M)

Xmm{m’n} m+al|[n+ B [k+u

m-k||n-k k
k=0
x q(2k+y—m—n+1)kykzk
k-m _u+l+k k-n _u+l+k
X ¢, [ T3, yq] 29, [ 1 q,ﬁﬂkﬂ ; zq] .

(8)
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Corollary 4 (see [15, equation (14)]). For R{y} > -1, R{o} >
0, and m,n € N, one has

J e LY (Ax) LP (ux) dx
0

_ Ty <m ' )

o+l far m-—k

o n+ B\ (k+y @ k 9)
n—k k o?
-m+ky+k+1 A
XZFI[ a+k+1 ;]

-n+ky+k+1 u
XZFI[ B+k+1 ’;]'

Remark 5. Theorems 2 and 3 reduce to Proposition 1 and
formula (41), respectively, if letting y = z = landa = 8 =
y, and become Corollary 4 by setting g — 1 and taking
(U, x, ¥, 2) = (y, 0%, Ao, u/o).

The discrete g-Hermite polynomials 4, (x; q) and h,,(x; q)
are defined by [7, pages 90-91]

(10)

which are equivalent to Al-Salam-Carlitz polynomials with
a = -1 (please refer to [22, page 53] also), and the
relation between them is h,,(ix; q_l) = i"fln(x; q). For more
information about the Al-Salam-Carlitz polynomials and the
discrete g-Hermite polynomials, please refer to [7,22-30] and
the references therein.

In this paper, we also define new g-Hermite polynomials
Z ,(x;q) and G ,(x; q), whose names come from the facts

lim (1-q) "%, (1~ ) x;9)

(11)
= lim(1 - Q)" ((1-q)x:q9) =2"H, (x),
. 0 tn
e B,
t—/(1-q)t, g — 1

= exp (2xt - tz)
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(o] tn
=Y —H,(x)
n=0 Vl!

00 tn n(n—1)/4
e Zlamam,
t—(1-q)t, g —1

(12)

then we deduce the representations of 7, (x; q) and &,(x; q)
by g-Laguerre polynomials; see Theorems 15 and 16.

As an application, using the orthogonality of g-Laguerre
polynomials (6), and (41), and combining the expressions
of g-Hermite polynomials (52) and (54), we can obtain the
following results immediately.

Theorem 6. For« > —1and j <n € N, one has

| 7w 2 (g
0 (—%:9) o
a+l atl, _\2
z_(q @), (4°5q) (@5 D)o (1-49) )
(2:9),(2:9),,
C(n,j
C(ms)
sin 7o
where C(n, k) is defined by (52).
Theorem 7. Fora > —1and j <n € N, one has
[, % G0t (350) 5 (s30)
_q PGP S
o o n/
(@™ q9),(a™"549) (45 @) (1 - )™ D
X
(2:9)(2:9),,
D (n,j
D ()

sinta
where D(n, k) is defined by (54).

The generalized Hermite polynomials were introduced by
Szego [31], (see also [23, equation (1.1)]) as follows:

HY (x) = (12" L% (+2),
(15)
HY), | (x) = (~1)"2" L (7).

The authors [23, equation (2.7)] defined the following
generalized g-Hermite polynomials:

7Y (x:9) = (-1)(g:9),Z

(1)
%ZI:HI (x5 Q) = (—1)"(q; q)nngfﬁl/z) (xz; q)

and deduced their orthogonal relations; see Proposition 19
below.

(4 1/2) (xz;q) ’
(16)

In this paper, we continue to define the auxiliary polyno-
mials according to (16) as follows:

_(n+l _
28 (q)=q (2 Ngq), 447 (x5q),
1 +
g¥ () =q "2 (g q) w1 (x5q).
With the aid of (15)-(17) and (4), one readily verifies that

liml(l - q)_n/z%fl”) (\/1 - qx;q)
q—?

= lim(1-q)° "Pg® (JT-qxiq) = 2"HY (x).
(18)

17)

As another application of this paper, we gain the general
q-Laguerre polynomials of several variables by Theorems 2
and 3, and we also deduce the orthogonal polynomials of
fé’ff‘)(x; q). For more details of the results, see Theorems 20
and 21 and Corollary 23.

The structure of this paper is organized as follows. In
Section 2, we show how to prove the integrals involving
g-Laguerre polynomials of several variables. In Section 3,
we represent discrete g-Hermite polynomials by g-Laguerre
polynomials and their related integral results. In Section 4,
we study the general integrals of g-Hermite polynomials
involving several variables.

2. Notations and Proof of Theorems 2 and 3

Throughout this paper, we follow the notations and terminol-
ogy in [32] and assume that 0 < g < 1, N ={0,1,2,...}, and
R is rational number. The g-series and its compact factorials
are defined [32, page 6], respectively, by

—

n—

(@a)y=1  (sq),=]](1-aq).
k=0
(19)
(a;q)oo = 1—[(1 —aqk),
k=0
and (a;,ay, .. +»ap3 Q) = (a139),(a239), -+~ (3,3 9),,, Where m

is a positive integer and # is a nonnegative integer or co.
The basic hypergeometric series ,¢_ is given by

ap ..., a,
r‘/’s[bl b P ]

(a1, 5,...,0,39), r stl-r
<L o)

(20)

For convergence of the infinite series in (20), |g| < 1 and
|z| < cowhenr < s,or|q| < land|z|] < 1whenr =s+1,
provided that no zeros appear in the denominator. Letting
(a,b) = (q“*’,qb") and setting g — 1, (20) reduces to the
classical Gauss’ hypergeometric series

_ (ar)n Zn
= o), ),

(21)

a;,0,...,0 0O(al) (az)
| By e Y



where Pochhammer symbol (z),, is defined by (), = z(z +
1)---(z+n-1) =T(z +n)/T(2).

The g-analogue of the gamma function is defined by (see
[32, equation (1.10.1)]) as follows:

(% Do
(95 @)oo
The g-Chu-Vandermonde formula [32, equations (I1.6)
and (IL.7)] reads that
(C/b; q)n 1

5, [ %0, M] G,

q"b.  q" _(C/b;Q)n
2¢1[ c PP ]_ (cq),

(1-9) 0<q<1l. (22

I (x) =

(23)

The ,¢, transformations [32, equations (II.12) and
(IT1.13)] stats that
¢ q"ac _a"(d/asq),
3% bd ° 99| = —(d3‘Z)n
q"a b
s Uy — c
X3¢2 baqlg;qydqs
T d
¢) [ qin> b,C . deqn:| — (e/C;q)n
2| de PPy (e9),
q"c d
> Gy E Cq
X 3(/)2 d) qu—n 5 94— d
e

(24)

The g-analogue of the Pfaft-Kummer transformation [32,
equation (II1.4)] is as follows:
(aZ; q)oo a) E
¢

a,b
2¢1[ p ;q,z]z ErMEL b ; q,bz]. (25)

¢, az
The Ramanujan beta integral is stated as follows [33,
equation (2.8)]:

(ad'5a) o
(aa97%q), sinnx”  (26)

JOO tx—l (_at; q)oo

0 (-6:4)q,
(0<a<qg,x>0).

Lemma 8 (see [33, equation (4.2)]). One has

ro X T(-a)T(a+1)(1-¢g)"
o (-x9), T, (—a)
(27)
_ @%9)y
(4:9) o, sinzra’
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Proof. Taking (a,t) = (—1/a, at) in (26), then lettinga — 0,
we obtain (28) immediately. The proof is complete. O

Lemma9. Fora > —1andn € N, one has

n oc+1’ 5q . kff( x
92“)(xy;q)=z(q 9),5:0),.0 L (5. 9)

, (29)
k=0 (g )n_k(qaﬂs )k

M (xy5q)

n (-1)"(q*"5q) (1/y39), 0" 2 (x:9)

- Z (49),_ (a5 9),

% q( 12‘ )+0ck—( g )—txn.

(30)

Proof. Letting y = 0 in [6, Proposition 4.1],

0m+n

S (yt:4q),4
S (yt.q*4:q),
_ (89 o (Ba),t"
(V649) o = (@*59),,

—— T (—xt)"
31)

7 (%:9),
then replacing x by xy, we have

Z Z (xy,q) ”
(an, q

1 om+n

. (=xpt)"  (32)
(yt;q)oo;) (', q:9)

_ (89
(£9)oo

i y:q k kOOLn k(x Q)( )
k=0 ‘1>‘1)k n=k (@*59),

—k

Comparing the coeflicients of t* on both sides of (32) yields
(29). Similar to (32), by the definition (1), we have

2 (v:9),,(tq"%) >
X5
Z (qoc-f-l’q ” ( q)
(33)
(19, ()X

(4o a/t. " g:9),

By taking (y,t,x) = (1/y, yt, xy) and letting y — 0 in (33),
we obtain (30). The proof of Lemma 9 is complete. O
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Lemma 10. For min{«, 3} > —1 and m,n € N, one has
P

(—X; q)oo

o0
|, 2 ) 2 (xig

_ (_1)m+nq((x—[§)m+(gﬂ)+(g)—mn (34)

LR R o | g i jf:(f;’j”),

[ee]
Jo M (x3q) M (x39) 5 (x5 ) o

_ (g I e(57) 2

o PG

Proof. Interchanging the integral and summation by defini-

tion, the left hand side of (34) equals

(qa+1;q)m(qﬁ+l;q)n m n —m;q)kq(g)qk(mwﬁ—l)

(a
(@9),.(a:9), 2.2 (@ g )y

k=0 j=0

(979) jq@)qj(’”ﬁ = Jm PR
(@°*'.q:9); (—x:9),
ot k m+o+
_(a"%a),(4759), ZZ(q ™ )5 ) g
(@9),(@9), S5 (@ e
—n J j(n
(q sq)jq(z)qf( b
(@°*. q:9);

 Trese (=pm) ncsc( Br)
I, (-B)

x (qﬁﬂ; q)j+k

_ Tesc (—ﬁﬂ)(1 - )1+;; (qa+1;q)m(qﬁ+1;q)n

I, (-B) (@929,
" (q7"5q) 4" i (g7 a7 q) g e F
= @1, & (@**q:q),

rese ) ) _ gy i)k (51)

X

- (-1)"q (a— ,B)m+(2)7TCSC( ~pn) 1—a)*F
=(-1) L (-5) (1-q)

(qﬁ—a—mﬂ;q) (qﬁﬂ,q)
(@9),,(a9),

z(qn .q —tx+1,q)J )
= (@97 ),

>

(36)

which is the right hand side of (34) by using the second
formula of (23) and simplification. Similar to (34), the right
hand side of (35) is equal to

@ 5) (@75 0),
(9),,(2:9),

. i Z (@) (a5 9);
o =@ aa) (@™ gq);

o .
X J P (x5 q)  dx
0

—moa—nf (qaiﬁ; q) (qﬁ*l q)

— - n _ 1+
K (#9),(x9), (-4
| Tese (-Bn) (B+1ym (ﬁ;rZ) [ q qﬁ o+1 ]
rq (_ﬁ) q q 2¢1 qﬁ a-m+1 5> 9

(37)

which is equivalent to the right hand side of (35) by using
the first formula of (23) and simplification. The proof of
Lemma 10 is complete. O

Lemma 11. If f(x) is a polynomial of degree m about x and is
defined in the infinite interval (0, 00), which can be expanded
in a series of the form

X) = Zcmngs‘) (x; q)

n=0 (38)
f(x) =YD, M (x;q),
n=0

where C,,,,, and D, are the nth Fourier-Laguerre coefficients,
and both of them are independent of x, then one has

_ I, () (g:9),4"
T(a+1)T (-a) (¢*:9),(1 - )"

(39)
jm o “) £ () L@ (x;q) dx,
P LT (")
T+ DT (-a) (q**39),(1 - 9)"" (40)
y Lm X (x:q) o f (1) M (x39) dix.
Proof. Multiplying (38) by x*%,(x;)/(~x;q)s, and inte-

grating term by term over the interval (0, 0co), using (6), we
obtain the proof of (39). Similarly, taking f = « in (35), we
deduce

[ (q) ) (3:0) 5" (330),
0

(41)

(a5, 78,
(q,q)n(q,q)oo sin 7w’



so we also gain the proof of (40). The proof of Lemma 11 is
complete. O

Lemma 12. For min{«, 8} > -1, one has

. S n+a o
20 ()= Y |0 4] a2 (s
k=0

(42)
B+1+k
X 59, [ 1 o’c-i—qk+1 ; )/qa_ﬁm_k] ,
q
o« Z n+o| k (k-n+Pk—-an ,(B)
My (xyiq) = ). [,,_k]y g (x;q)
k=
' (43)
k-n _B+1+k
X 2(/51 |: a+k+1 > yQ] .

Remark 13. Replacing x by (1 — g)x and letting g — 1, we
have [15, equation (11)]

a S n+a
L(n)(x)’) = Z(n_k>)’kL(kﬁ) (x) ,F,
=0 (44)
« -n+kB+k+1
avk+1 |

Setting « = 3, (42) and (43) reduce to (29) and (30),
respectively.

Proof. Let

I, (-B) (@ 9)d"
nese (~pr) (qP5.q),(1 - 9)'*F

1eg7rese (=)
rq (_ﬁ) '

(45)
B=(1-9)

By Lemmas 10 and 11, the coefficient of ffﬁf‘)(xy; q) expanded
by £ (x:9)

(¢"%a),(79), )
(:9),;(a*":9);

AZ

dx

0 B
NS Z@ X; 3([3) X; d
L P 0 2 ) o
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(%), (), )
(:9),,(a*"":9);

= AB Z
« (—1)<+igePie(3)+(5)
<[5z [P

k(g a), (54),
A Z (@9),_ (3% ) 141

“ [ﬂj Hk+/3]( 1P +o-k+(1)

(qOH-I; ‘1):«(}’; q)nfkyk (Oc—ﬁ—l)k

Jjtk

= AB-
(@), (@5 9);
k-n _a-f
q 9 0
k+ n
[ ﬁ] 3(/52 foml atk+1 > 94
Y

(qa+1;q)nyk
(@9),1(@*59),

k+ , B+1+k o fri
[ kﬁ] 2¢1|: qm-qk+1 > Vg frnk

— AB. (a-B-Dk

(46)

is equal to the right hand side of (42). Similarly, we have

D

1

k=A-q

~( 522 )-2k+pk

x| (o) ) () 2P (i)
0

= AB g (/3+2) ~2k+pk

i ( l)n j( 1 ) ( /)’> ) j)’" (]) ("
n— 5 Jred (2) an
X Z (q) )n—j( oc+1’q)j 1

({14t oo 5

j=0

x (-1)"*q
[

_ AB. g kPl (5)+(*41 )k

ek (_1)n+k(q(x+1;q)n(1/y; q)n_k(qn—j—kﬂ; q) ‘yn

J
X "
(@ 7*1y:9)(4:9),.(2**":9) ;.1

j=0

. 2 . .
™ q(]+k) +a(j+k)-(j+k)k

X

(),
“aa, [+
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~2ke+p-an—(5)+(K41)

=AB-gq
(_1)n+k( a+1’q) (1/)/, )n kyn |:k+/3:|
(@), (85 9); k
k-n _a—f
»q A ﬁ+k+2:|
X ,¢ n kel 3 ,
272 qu+1 . +hk+15 Vg

(47)

which is equivalent to the right hand side of (43) by (25) and
simplification. The proof of Lemma 12 is complete. O

Proof of Theorems 2 and 3. By using formula (42), the left
hand side of (7) is equal to

w [m+a k _(a—wk
Z [m—k] ra
k=0

u+l+k
X 59, [ 1 qoc’Jr?chl

: yq(x—y+m—k:|

Z ] i (B-w)j (48)

ut+l+j

J—n .
X ¢, [ 1 qiéJ?jH ; Zqﬁl”nj]

XJ 3(” (x; q)gm (x:9) —de.
0 (=x:9)

Similarly, with the help of formula (43), the left hand side of
(8) equals

= m+« k (k= k—
Z [m _ k] Y q( o ‘Xm2¢1
k=0

k-m _u+l+k
y [ q".q
a+k+1

; )’Q]

xy [Z tf 2 glimibn (49)

Jj=0
Jj-n _ut+l+j
X 2¢1 |: 1 [)64[-1j+1 ; Zq:|
q
< w )
X L M (x39) /%j” (x;q) x*(x; q) . dx.

Using formulas (41) and (43) and noticing that the orthog-
onality of previous two types of g-Laguerre polynomials for
the case of k = j, we can deduce (7) and (8). The proof of
Theorems 2 and 3 is complete. O

3. Representations of g-Hermite Polynomials

Doha [34, page 5460] deduced the following result by third-
order recurrence relation of the coefficients.

Proposition 14 (see [34, equation (49)]). Fora > -1 andn €
N, one has

H,(x)=2"(1+a),
-n-k) —-(n-k-1)

> 1
% 2 2 s
kZ:(;z 2 ((x+n)) (x+n-1) 4| (50)

2 2

(=) L (x)
(1 + OC)k

In this section, we employ the technique of rearrange-
ment of series

>Nl (k,n)
n=0 k=0

(51)
oo [1/2]

i d(kn-ky=y o (kn-2k)

n=0 k=0

HM8

to derive the following g-analogue of Proposition 14.

Theorem 15. For « > —1 and n € N, one has

-n/2 ZC (n, k) g]((ot) (x; q) ,
k=0

%, (x:q) = (q"" . ¢q),(1-9q)
(52)
where

(- ])k —(n?+n+dan+ank—2k%) /4

(@9)(@9),

(-1*(q"5q), (1-q)°

S (g7™%5q),, (a7 %), (g q),
(53)

C(nk) =

[(n—k)/2]

and [x] denotes the greatest integer not exceeding x.

Theorem 16. For o > —1 and n € N, one has

o n/2 —nn
G, (x:q) = (q"",q:9) (1-q) " "g """

n (54)
X ZD (n, k) /%;f‘) (x:9),
k=0

where
D (n,k)
(_1)kq(’2‘)+(xk
k21 (-1)°q(2) (1 - (4 q)zs R
= (@a),(@ ), (a7 9",

(55)



Before the proof of Theorem 15 the following lemma is
necessary.

Lemmal7. Fora > —1 andn € N, one has

ocn+n Z

1fql") 2 (x;)

xn _ (qoc+1 . )

5 @59d@9, .
o(5) o
+ak () .
xn:(a+1 ) )qz( 1)‘1 M (x39)

k=0 CI» Q)n_k(qMIW)k

Proof. Letting f(x)
[8, page 23]:

|, 29 o)

= x™ in (38) and using the following fact

oc+m

(- x,q)

57

(aa),(475a),, F(—oc)F(oc+1) G7)
(g5),5, () (") (1 - g)

similarly, we deduce the explicit representation of (39) and
(40), respectively,

(4*%a), (a7 9),4"

C =
" a+l, am+(31) 7
(9 9),q (58)
( a+1’q) (q )q)nqm(nﬂ)
Dm” = a+l. an
(q*9),a
so we obtain the formula (56). The proof is complete. O

Lemma 18 (see [7, equations (3.29.5) and (3.28.5)]). One has

(-xt1-a)"q")

(o) tn
y;)(ql/z;quz)n%n (x;q) = (_t25Q)oo ,
(59)
00 g n(n—1)/4 (tz;q)
> s O (4) = 20
n:O(q / ,q / )n ( ( q)—l/Z 1/2)
Proof. By using [7, equations (3.29.5) and (3.28.5)]
o () (=xt;
q 7 n ’ q)oo
h, (xq)t" = 7——2,
20, (o)
L, (60)
Zhn (x;q) n_ (t g )oo
=
= (@49), (xt;q)
and replacing, respectively, by
7, (x:q) = " V"T ( =—iq"”
n > n \/quy >
(61)

%, (xq)=q""""h, ( =

.q1/2>
V-4

we deduce the proof of Lemma 18. The proof is complete. [J
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Proof of Theorem 15. From the generating function of
H (x;q),we have

Z (quz 77, u, (x:q)

_ iqn(n_l)/4(xt) ( )—H/ZZ( tz)
-5 (4597, S (@ a),
00 n(n—l)/4tn+25(_1)sx

N4
o (@7%49'2),(g59),

n(n—l)/4tn+25(_1)s(

00 -n/2
R 1-4)

e (@397, (a9),

a+1

—(an+n?)

x(q*".q¢q) a

. (n-k o
e g2 (xig)
@@,

(o]

_ Z [(q (k) (n+k— 1)/4( 1 tn+25+k(th+1 q)n+k

1,8,k=0

2 —
Xq*[tx(n+k)+(n+k) ](1 —q) (n+k)/2>

((ql/Z’ ql/z)n+k(q; q)s)—l]

(—1)’<q(3)5f,i°‘) (x:9)
(@*59)(@:9),

oo [n/2]

_ z Z [(q(n+k—25)(n+k—2$—1)/4(_1)stn+k

n,k=0 s=0

o+l —[a(n=2s+k)+(n—2s+k)?]
X(q > q)n 25+kq )

((q1/2’ ql/z)n_ZHk (q; q)s)—l ]

R (-1)°q("2 )2 (x;q)
( 0c+1 ) (q’ )n e

)—(n+k)/2

x(1-
B i DL (xq) (1-q
k=0 (g5 q);

ma (-17°(¢* gq), . (1-9)
S @7%Y),0 008 9),, 052 9),

x q(n+k—25)(n+k—23—1)/4

—2.
% q—[oc(n+k—2$)+(n+k—25)z]+(” )

) (n+k)/

- [(enfee? may (-

0

Th18

n,
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X(qa+l : q)n+k (_ql/z; 7" )n+k>

<((a"50),(@),) ]

'i” (-D(q"59),,(1 - g)°
(q (n+k+a). 5q 25( q—(n+k)/2 ql/Z)ZS(q q)

(n+k=2s)(n+k—2s—1) /4—[o(n+k—2s)+(n+k—25)?]

xq
y q+( ”*225 )-2s(actk)=s(n+k)+s(2s-1)/2
-n/2
_ Z( 0c+1 ) (_ >q1/2)n(1 _q) n o
n=0

n -1 kg(lx) .
o o A

(@ a) (@ a),
-1°(4""q),,(1-9q)°
S (@™9%9),,(-a%9Y2),4(g 9),

(n—-25)(n—2s—1)/4—[a(n—25)+(n—25)*]

xq

[(n—k)/2]
X

% q+( n—k2—25 )—25(a+k)—sn+s(23—1)/2.

(62)

Comparing the coefficients of " on both sides of (62), we
obtain the results. O

Proof of Theorem 16. From the generating function of
Z,(x; q), we have

00 tn n(n-1)/4

= (@%q'?),
00 (_l)sq(i)xn(l _q)*”/ztn+2$
o (a%9'7),(a59),

G, (x:9)

[ ((_1)sq( 5 )+”(1 _ q)_(”+k)/2tn+k+25
0

L2

n,

(d50), A (59))

x((4"%4"),(@a),(a"""sa) (@ q)s)_l]

k _
(15 (x5q) (1- ) e
0 ("' q),

W (-0 (1= ) (47 5a),
(@%97) k26 @ D) (@ 9),

n,

X

9
00 k (k)+¢xk+n (@) (. —(n+k)/2  n+k
= Z (-1)'q'> M (x5q) (1 - 9) t
k=0 (qoc+1; q)k
1, 1/2. 1/2
§ (qofr ,q)n+k(_q >q )n+k
(¢:9),
[n/2] (_l)sq(g)—ZS(l _ q)S(q_n; q)zs
5 (@a). (a5 9),(-q P '72),,
X q—Zs(k+oc)+s(23—1)/2
3 @ -n/2,n
=2 (a""%a), (-4 ™), (1-a) "
n=0
n (_l)kq(§)+ak+n_k.ﬂl((a) (x; q)
= @9 aa),
L 1q (1 - q)(4q),,
S (@)q " s59), (a7 q'),,
% q—25(k+a)+s(23—1)/2.
(63)

Equating the coefficients of t” on both sides of (63), we obtain
the results. O

Proof of Corollary 23. In view of the fact that

B.o) = (P2 _ B2 JBDI2 _ (B2,
9:49),,=\9 -9 -4 ) 4d),»
(#5a),,= "
Bl N,
we have
/2l (-1)*(¢* " q), (1-9)'q (3)-2s

lim
q-1 s=0 (q—(nﬂx

)25( a7 q'%),(a:9),

[(n-k)/2]
= lim

—(n—k —(n—k —(n—k—
lim [((—1)5 (q (n )/2,_q (n )/2’q (n—k-1)/2

s=0

) )

% ((q—(n+a)/2’ _q—

_q—(ma—l)/z; q)s)—l ]

(n+a)/2

q—(nJroc—l)/Z
(1-q)q(2)™>

* (=% q'?),(a:9),
-(n-k) —-(n-k-1)

>

2 2 P
—(a+n) —(a+n-1)> 4|’

2 2

=,k
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lim
x— (1 q)x

qg—1

(4" %a), (¢9), & 2 -DFLY (x:q)
(1-9" 5@ a9),4

2 2
x q—n [4-n/4—an—nk+k"[2

(q"‘H’ K4 q)n -n(n—1)/4

(1-q)

= lim
x = (1-q)x,
q—1
n (_l)kq(’g)mkﬂ(a) (x:9)
& @ha)daq),.,

(1+)Z

k=0

(=) L' ()
(1 + (X)k
(65)

Combing (65) and (2), we deduce (50). The proof of Corol-
lary 23 is complete. O

4. Integrals Related to Generalized
g-Hermite Polynomials

The authors [23] deduced the following interesting result
inspired by the relation of (16) and the orthogonality of g-
Laguerre polynomials (6).

Proposition 19 (see [23, Theorem 1]). The sequence of the q-

polynomials {%’ff)(X; q)}, which are defined by the relations
(16), satisfies the orthogonality relation

%) 2u
| w0 o)
~o0 (=x%q)
/
_ T (ql " lu’q) —n/2-ub, (66)
cosmp (),

. 1/2,
X (5 @)y (45 ) 19O
on the whole real line R, where 0,, = n — 2[n/2].

In this section, we will further consider multivariate g-
Hermite polynomials by Theorems 2 and 3.

Theorem 20. For 0, = n— 2[n/2], one has
||

M
(%% q) o,

| 7 a7 (xza)

= (—I)W/ZM"/Z] (@ Q)[m/z] (a5 Q)[n/z]

«(1- q)#+1/2+9n mese (—u+1/2-6,)m
L (-u+1/2-6,)

min{[m/2],[n/2]}

x Z q
k=0

(a+p-2u-1)k (yZ)2k+9"
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k—[m/2] qy+1/2+k+9,,
V4 ]

2 _a—ut+[m/2]-k
qa+k+1/2+9ﬂ

X2¢1[q

X2¢1[q

k—
[n/2] > 2 _B-p+[n/2]-k

u+1/2+k+6,
qﬁ+k+1 /246, 5 2 q

[T]+¢x—l+0,1 [f]+ﬁ—l+6n
2 2

2
X
5] 5]
L 2 2
—k+y—%+9n]'
k

(67)

Theorem 21. For 0, = n — 2[n/2], one has

J €9 (xy;9) €P (xz; ) e (s q)oodx
+1/2+0,
= (g Q)[m/z](q; Q)[n/z](l - ‘J)M

u+3/2+6,

Xq( 2400 )~ (a=1/248,)[m/2)~(B-1/246,)[1/2]

mese (~u+1/2-6,)m
1—‘q (_.“ + 1/2 _en)

min{[m/2],[n/2]}
« q(2k+[4+1 /2-[m/2]-[n/2]+6,)k

k=0

k-[m/2] (68)

x (yZ) oc+;<+1/2+6n
q
k—[n/2] _u+1/2+k+6,
5 2
X ¢, [ 1 qﬁ+k?1/2+9n 3z ‘1]
[ [m 1 n 1
[—]+a——+0n §]+ﬁ_5+0"

5 5]

Fk+y—%+9n]
k

2k+6 |:q u+1/2+k+6, .yzq:|

Remark 22. Forax = f = pand y =z = 1, Theorems 20 and
21 reduce to Proposition 19 and Corollary 23 respectively.

Corollary 23. The sequence of the g-polynomials {?L" (9}
which are defined by the relations (16), satisfies the orthogonal-
ity relation

e

| o el ) 5

(ql/Z y’q)
(4 49) s

cos Ty
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u+3[2\_ _
Xq( 12 )-[n/2)(u-3/249,)+6,

. u+1/2,
x (g5 Q)[n/z] (q ’q>[(n+1)/2]6'””
(69)

on the whole real line R, where 0,, = n — 2[n/2].

Proof of Theorems 20 and 21. Let 7 («, y,m; 3,2z, n; ) and
F(a, y,m; 3, z,n; u) represent the right hand side of (7) and
(8) respectively. Since the weight function in (67) is an even
function of the independent variable x by the definition (16),
so the polynomials are evidently orthogonal to each other
when the degrees m and n are either simultaneously even or
odd. From (16) and Theorem 2 we have
0 2u
T (xy;q) YL (xz; de
Jloo 2m ( Y q) 2n ( q) (_xz; q)oo

= (-1)""(g:9),,(g:9),

y J giflcfl/Z) (xzyz;q) g;ﬁ—l/z)

2 2 |9C|2}4
x(x°2%q) ———dx
( )(—xz;q)m

=2(-1)""(g:9),,(¢:9),,
(o)
y L 353—1/2) (xzyz;q) gilﬁ—l/z)
2 2 |x|2“
x(x°27q) ———dx
( ) (=x%0)o
=-10""¢4q),,(249,

0 B . t[,t—l/z
% P (24 ) plB1/2) (24 dt
Jo m (J’ q) " ( q> (_t;q)oo
= (-1)""(g:9),.(¢39),,
T I N _l)
x](oc 2,y,m,/3 »Emu= )
(70)
oo 2p
FD (i) P (2 ™
J—oo 2m+1( o4 q) 2n+1( q) (_xz;q)oo
=2(-1)"yz(g:9),,(a: 9),
XL ggmmuwaﬂgfwm“%%@
2u+2
x#dx
(—x%9)o
= (-1)""yz(g:9),,(g:9),
0 u+1/2
<[ (nq) 28 (21sq) .

1

= (-1)""yz(g:9),,(3:9),

1, 1, 1
xf( + =y .m B+ =,25,m +—>.
« 2y m; 3 5 n;u 5

(71)

Putting (70) and (71) together and using Theorem 2, we
complete the proof of Theorem 20 after some simplification.
In the same way we find that

(o]
[ 680 ) 8 (s (),
(o)

m+1 )_( n+l

=g ") g q), (@ q),7

1, 1, 1)
X|\la—-—, >, 1M - > 115 R B

< 2)’ B ZZ il 2
(72)

|75 ) 88, (i) 1P (=), v

m+1 )7( n+1l

=g ") y2(g59),0 (05 9),

1, 1, 1>
X x+ -y, mp+ -z, nu+ -,
j( PR “ry

which are two cases of Theorem 21; thus we obtain the proof.

O

Proof of Proposition 19 and Corollary 23. Let us consider first
that the case of both m and n is even, and just take = S = p
and y = z = 1 in Theorem 20. We have

[ 7 ) 7 (i) e
-0 " " (_x2;q)oo
m+tn /
= (-1)""(g:q),,(¢:9),(1 - @)

min{m,n}

nesc(—u+1/2)m &
% T, (-u+1/2) kz:(:)

X 19,

k—-m k—n
] [ 17 )

X[m+a_§][n+ﬁ_§][k+ﬂ_g] 7
m—k n-k k

= (g:q),(@:9),(1- 9"

1
y mesc(—u+1/2)m _, [”+M— _:| 5

2
l"q(—y+1/2) n
1/2—p,
Ui (q ’q)oo -n +1/2
= g "(a9),(d"""55a) S
cospm (q;q),, ( )
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||

L R
(=%%q) o,

© o (
J_OO %2[:n+1 (x; CI) %Z[Zl)Jrl (x; ‘Z)

(@:q),(q:9),(1 - )"

mesc(-u-1/2)m _, n+y+% s
L, (~u—1/2) "
(44""%q)

== (74)
cosunr  (g:9),

n

(q; q)n+/,4+1/2

xq "(g:9), S

(@D pry
_ (4*5q)
cospm (g:q),
xq " * 2 (q39),(0%q) |, S

Putting (73) and (74) together results in the orthogonality
relation (66). The proof of Proposition 19 is complete. By the
same way, we can deduce Corollary 23. This completes the
proof. O
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We present a comparison between Adomian decomposition method (ADM) and Tau method (TM) for the integro-differential
equations with the initial or the boundary conditions. The problem is solved quickly, easily, and elegantly by ADM. The numerical
results on the examples are shown to validate the proposed ADM as an effective numerical method to solve the integro-differential
equations. The numerical results show that ADM method is very effective and convenient for solving differential equations than

Tao method.

1. Introduction

The decomposition method was introduced by Adomian in
[1-3] in the 1980s in order to solve linear and nonlinear
functional equations (algebraic, differential, partial differen-
tial equations and systems, integral, delay, integro-differential
equations, etc.) [1-10]. This method leads to computable,
accurate, approximate convergence solutions to linear and
nonlinear deterministic and stochastic operator equations.
The solution can verify any stage of approximation. The
convergence of this method was proved by Cherruault and
coauthors in [11-13].

In this paper we will be concerned with approximate solu-
tions of the linear or nonlinear Volterra integro-differential
equations. Firstly, this type of equation was introduced by
Volterra [14] in the early 1900s. These equations can be found
in physics, biology, and engineering applications such as heat
transfer, diffusion process in general, and neutron diffusion
(4].

Many authors have compared the ADM with some
existing methods in solving different linear or nonlinear evo-
lution equations, integral and integro-differential equations.
Bellomo and Monaco [15] compared the ADM and the per-
turbation techniques. Advantages of the ADM over Picard’s
method have been shown by Rach [16]. Edwards et al. [17]

compared the ADM and the Runge-Kutta methods for
approximate solutions of some predator-prey models. Addi-
tionally, Wazwaz [18] presented a comparison between the
ADM and the Taylor series methods. He showed that the
ADM minimizes the computational difficulties of the Taylor
series in that the components of the solution were determined
elegantly by using simple integrals. More recently, El-Sayed
and Abdel-Aziz [19] introduced a comparison of the ADM
and the Wavelet-Galerkin method for the solution of integro-
differential equations. They showed that the ADM was simple
and easy to use.

In [20], Hosseini and Shahmorad employed Tau method
to obtain a numerical solution to the integro-differential
equations given by (1). Batiha et al. [21] presented the varia-
tional iteration method (VIM) and the ADM for solving non-
linear integro-differential equations. Fariborzi Araghi and
Sadigh Behzadi [22-24] solved nonlinear Volterra-Fredholm
integro-differential equations by using the modified ADM,
the VIM, and the homotopy analysis method, respectively.
Borhanifar and Abazari [25] implemented the differential
transform method for solving nonlinear integro-differential
equations with the kernel functions including derivative
type of unknown solution. Ben Zitoun and Cherruault [26]
presented a method for solving nonlinear integro-differential
equations with constant or variable coefficients with initial



or boundary conditions. El-Kalla [27] introduced a new
technique for solving a class of quadratic integral and integro-
differential equations.

In this work, we will describe and adapt Adomian’s
decomposition method to obtain an approximate solution for
(1). As we will see, the method converges rapidly. The balance
of this paper is as follows: in Section 2, we will give analysis
of ADM for the problem; in Section 3 we will give three
examples to demonstrate the method. Concluding remarks
are given in the last section.

2. Analysis

We consider the nonlinear Volterra integro-differential equa-
tions of the form in [4] as follows:

W (x) = £+ r K, £) Nu(t) dt,
0 (1)

u™©0)=c,, 0<m<(n-1),

where ™ (x) indicates the nth derivative of u(x) with respect
to x, ¢,, constants that define the initial conditions, and Nu is
nonlinear operator. In this work we take Nu equal to u* or
uu,.. Thus, applying the inverse operator L™ to (1) yields

n—-1

0 )
+ L7 (Jx K(x,t) Nu(t) dt> ,

0

where ZZ;(l)(l /k!)c,,x* is obtained by using the initial condi-
tions in [4] and L™" is n-fold integration operator; that is,

L) = Lx ... L" ) % 3)

n-times
We obtain the zeroth component

—-1

uy(x) = Z%cmxk + L7 [ f(0)], (4)
Skl

=0

which is defined by all terms that arise from the initial
conditions and from integrating the source terms. Then,
decomposing the unknown function u(x) gives a sum of the
component defined by the decomposition series

u(x) = Zun(x). (5)
n=0

Since the nonlinear terms Nu = 1 or Nu = uu,, then it can
be expressed as

F(u) = Nu = ZAn, (6)

n=0
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where A, appropriate Adomian is polynomial which is
generated form of the following formula [1-3, 6]:

Ap = F(”o) >
A= ”1F’(”o)>

Ay = ,F () + S F (),

(7)
Az = ”3F1(”0) + ”1”2F”(”0) + %“TF”,(’/‘O) >
Substituting (5) and (6) into (2) yields,
00 n—1 1 X
Zun(x) = Zﬁcmx + L7 [f(x)]
n=0 k=0"""
(8)

b (Jx Ko S A0 dt) .
0 n=0

The components u, (x), u,(x), ... are completely determined
by using the recurrent formula

u(x)=L" (Lx K(x,t) Ay(t) dt>,
©)

u,(x)=L" (JxK(x, A, (t) dt),
0

for n > 0. It is useful to note that the recursive formula is
constructed on the basis that the zeroth component u,(x) is
defined by all terms that arise from the initial conditions and
from integrating the source terms. The remaining compo-
nents u,(x), n > 0, can be completely determined such that
each term is computed by using the previous term. As a result,
the components 1, (x), 1, (x), u,(x), . .. are identified, and the
series solutions are thus entirely determined.
The n-term approximation ¢, is defined by

n-1
b= Y (), (10)
k=0
which can be used for numerical approximation.

3. Test Problems

In this section, we report on numerical results of some
examples, selected through integral and integro-differential
equations, solved by ADM. These examples can be solved
analytically by reducing them to differential equations, and
they are also solved numerically by Tau method in [20]. Here
the aim is to solve these examples using the ADM given
Section 2 and compare these results with the presented results
in [20].
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Problem 1. We mainly present the method using the algo-
rithm given in Section 2. As a first example, consider the
equation

y(s)—J’Osy(t)dt: 1, 0<s<l1. (11)

In order to illustrate the proposed method, we get zeroth
component

Yo =1 (12)

and obtain y,(x), ¥,(x),... by using (9) to determine the
other individual terms of the decomposition series. Thus

Y = L yot)dt =s,

s 1
Y, = J y () dt = 552,
’ ' (13)

s 1
s = J y,(t)dt = asi

0

and so on. Consequently, the series solution is obtained as

Y= Y yalS) = yo+ i+ +ys o
n=0

(14)
1 1
=145+ S +—5 4+,
2! 3!
so that the closed form of the solution is
y(s)=¢'. (15)

Problem 2. We consider Fredholm integro-differential equa-
tion which is given as follows [20]:

(5) = y(s) lfﬁgmw
ys}’s"'%o Y

= s~ 25+ 2111 0<s<1 (16)
344400’ -
y(0) - ¥'(0) = 0, y1)+y' (1) =9.

3
Proceeding as before, we obtain
2111
= y(0) + '0+L‘1(—2—2+ )
Yo = y(0) +sy°(0) =25+ o
2111 1 1
=2425+ ———§" — -5 — —s,
688800 3 12
S S
N = J J (7o (5)) dsds
0 Jo
1 s s 1 39
-— £yt dt) dsds
20 J-o j-o (Jo %)
, 29772923 5, 15 2111
= -5+ =5+ ———
13349952000 3 8265600
1 1
Ll L (17)
60 360
N N
Y2 = J J (71 (9)) dsds
0 Jo
1 s s 1 39
- — 7y, (t) dt> dsds
20 Jo Jo (Jo .
_ —5478328678327 = 13320179077 §
 7049842652160000 160199424000
1 s 211 ¢ 1 1
+—s"+ s - s’ - s,
60 247968000 2520 201160
Consequently, the series solution is found as
[0
Y00 = Y 3a0) = yot i+ ke
n=0
2111 1 1
=2+2s+ §F -5 - —s (18)
688800 3 12

, 29772923, 1,
ST ————————— "+ ="+
13349952000 3

In Table 1, ADM and TM values are presented which corre-
spond to the various values of s. As it is seen in this table, the
values obtained by [20] and the results we obtained which are
close and but present method better accuracy and easy to use
than the TM. It is to be noted that only few iterations were
needed to obtain the accuracy for approximate solutions. The
overall errors can be made even much smaller by adding new
terms of the decomposition. Thus the convergence would be
seen more rapidly.

The numerical solutions showed that ADM is a very
convenient method for such linear and nonlinear integral
and integro-differential equations. By using this method, it
is possible to obtain more precise results than the traditional
methods, with less calculations and consuming the less time.

Problem 3. In [4, 28], Wazwaz proposed that the construction
of the zeroth component of the decomposition series can be
defined in a slightly different way. In [4, 28], he assumed that if
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TABLE 1: Numerical results for Problem 2.

s Exact Tau (n) ADM (¢) Tau-Er. ADM-Er.
n=2¢,

0.00 2.00000 1.99878  2.00000 1.2200e — 03 0.000e + 00

0.20 2.44000 2.43858  2.43989 1.4152¢-03 1.05le—04

0.40 2.96000 2.95849 295782 1.5128e—-03 2.175e-03

0.60 3.56000 3.55849 3.54811 1.5128¢ — 03 1.200e — 02
n=>5¢,

0.00 2.00000 1.99885  2.00000 1.1525e—-03 0.000e + 00

0.20 2.44000 2.43867  2.44000 1.3342¢—-03 2.228e - 06

0.40 2.96000 2.95858  2.95999  1.4226e —03 1.049¢ — 06

0.60 3.56000 3.55858 3.55988 1.4211e—03 1.114e—-04

0.80 4.24000 4.23867 4.23924 1.3308e — 03 7.522e - 04

1.00 5.00000 4.99885 4.99691 1.1485e—-03 3.089e — 03
n=15,¢;

0.00 2.00000 1.99884  2.00000 1.1567e¢—03 0.000e + 00

0.20 2.44000 2.43866  2.44000 1.3394e—-03 6.597e — 08

0.40 2.96000 2.95857 2.96000 1.4289% —03 2.671e—-07

0.60 3.56000 3.55857  3.56000 1.4288e —-03 6.143e -07

0.80 4.24000 4.23866 4.24000 1.3394e — 03 1.940e — 06

1.00 5.00000 4.99884 5.00000 1.1567e—03 1.380e — 06

the zeroth component is y, = f and the function f is possible
to be divided into two parts such as f; and f,, then one can
formulate the recursive algorithm in a form of a modified
recursive scheme as follows:

V() = f1,

y(s)= o+ L [f(x)]+L7" (Lx K(x,t) y,(t) dt) ,

Yper(s) = L7 (Lx K(x,t) y,(t) dt) , nx1
19)

We finally consider the Volterra integral equation in the
following form [20]:

y(s)=1+120s—100(1 —¢*)
s (20)
+ j (100e"™* = 120) y(t)dt, 0<s < 20.
0

Using the modified decomposition method, we first decom-
pose the function f(s) into two parts as f; and f,, namely,

fl(s) = 1)

(21
f5(s) =120s — 100 (1 —¢ ).
Consequently, we obtain
)’0(5) = 1)
¥,(s) = 120s — 100 (1 — ) 22)

+ r (100e"™* - 120) y, () dt = 0.

0
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Other components y,(s) = 0 for n > 2. Therefore, the exact
solution

y(s)=1 (23)

follows immediately. It is clear that two components are
calculated to determine the exact solution.

4. Concluding Remarks

In this paper, we calculated the approximate solutions of
the integral and Volterra integro-differential equations by
using Adomian decomposition method. We demonstrated
that the decomposition procedure is quite efficient in order
to determine the solution in closed form by using initial and
boundary conditions. Our present method avoids the tedious
work needed by traditional techniques. In the studies by
Hosseini and Shahmorad in [20], they spent more time, and
boring operations were done to get approximate solutions
by using TM. In our study, however, we got more accurate
approximate solutions by using the initial condition in this
method; Hosseini and Shahmorad in [20] obtained the
approximate solutions for Problems 1 and 3, such that, the
Tau-error is 2.73127e — 08 for n = 10 and s = 1.00 in
Problem 1. Moreover, the exact solutions are obtained by our
present method for Problems 1 and 3. Our method avoids the
difficulties and massive computational work that usually arise
from Wavelet-Galerkin, Tau, and finite difference methods.
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A new numerical method is introduced for solving linear Fredholm integrodifferential equations which is based on a hybrid of
block-pulse functions and Chebyshev polynomials using the well-known Chebyshev-Gauss-Lobatto collocation points. Composite
Chebyshev finite difference method is indeed an extension of the Chebyshev finite difference method and can be considered as a
nonuniform finite difference scheme. The main advantage of the proposed method is reducing the given problem to a set of algebraic
equations. Some examples are given to approve the efficiency and the accuracy of the proposed method.

1. Introduction

Linear and nonlinear Fredholm integrodifferential equations
can be used to model many problems of science and theoret-
ical physics such as engineering, biological models, electro-
statics, control theory of industrial mathematics, economics,
fluid dynamics, heat and mass transfer, oscillation theory, and
queuing theory [1].

In recent years, many authors have considered different
numerical methods to solve these kinds of problems. In 2012,
Dehghan and Salehi employed [2] the meshless moving least
square method for solving nonlinear Fredholm integrodif-
ferential equations. A sequential method for the solution
of Fredholm integrodifferential equations was presented by
Berenguer et al. [3] in 2012. The formulation of the Fredholm
integrodifferential equation in terms of an operator and the
use of Schauder bases are the main tools of this method.

In [4], the operational Adomian-Tau method with Pade
approximation was used for solving nonlinear Fredholm
integrodifferential equations. This approach is based on two
matrices, and Pade approximation was used to improve
the accuracy of the method. Chebyshev finite difference
method was proposed in [5] in order to solve Fredholm
integrodifferential equations. In this scheme the problem is
reduced to a set of algebraic equations. In [6], Legendre collo-
cation matrix method was introduced for solving high-order

linear Fredholm integrodifferential equations. In this way, the
equation and its conditions are converted to matrix equations
using collocation points on the interval [-1,1]. Atabakan
et al. [7, 8] proposed a modification of homotopy analy-
sis method (HAM) known as spectral homotopy analysis
method (SHAM) to solve linear Volterra and Fredholm inte-
grodifferential equations. In this procedure, the Chebyshev
pseudospectral method was used to obtain an approximation
of solutions to higher-order equation. The semiorthogonal
spline method was discussed in [9]. This approach is used to
solve Fredholm integral and integrodifferential equations.

In this paper, we applied a composite Chebyshev finite
difference (ChFD) method for solving Fredholm integrodif-
ferential equations. Fredholm integro differential equation is
given by

F (x,y x),y (x),y" (x),... ,y(") (x))
T
W) +)LJ k(x,b) y(t)dt,
0
,y("_l) (79)5---

G, (¥ (). (@), (7)) = 0,



where k(x,t), f(x), and y(x) are analytic functions, A is a
constant value, G,, r = 0,...,n — 1, are linear functions and
the points 7, 7,, . . ., T, lie in [0, T']. It will always be assumed
that (1) possesses a unique solution y € C"[0, T].

The base of the proposed method is a hybrid of
block-pulse functions and Chebyshev polynomials using
Chebyshev-Gauss-Lobatto points. This method was intro-
duced and applied for solving the optimal control of delay
systems with a quadratic performance index in [10, 11].

Chebyshev polynomials which are the eigenfunctions of
a singular Sturm-Liouville problem have many advantages.
They can be considered as a good representation of smooth
functions by finite Chebyshev expansions provided that the
function is infinitely differentiable. The Chebyshev expansion
coeflicients converge faster than any finite power of 1/m as
m goes to infinity for problems with smooth solutions. The
numerical differentiation and integration can be performed.
Moreover, they have been applied to solve different kinds of
boundary value problems [12-14].

The paper is organized in the following way. Section 2
includes some necessary preliminaries and notations. Cheby-
shev finite difference method and composite Chebyshev finite
difference method for solving Fredholm integrodifferential
equations are described in Sections 3 and 4, respectively.
Convergence analysis of the proposed method is presented
in Section 5. In Section 6 discretization of the method is
introduced, and some numerical examples are presented in
Section 7. In Section 8, concluding remarks are given.

2. Preliminaries and Notations

In this section, we present some notations, definitions, and
preliminary facts that will be used further in this work.

2.1. Block-Pulse Functions (BPF). In order to introduce
block-pulse functions, we first suppose the interval [0,T)
to be divided into K equidistant subintervals [((k -
/KT, (k/K)T), k = 1,2,...,K. A set of block-pulse
functions B, (t) composed of K orthogonal functions with
piecewise constant values is defined on the semiopen interval
[0, T) as follows:

By (0) = [B (1), b, (1), b (6),.. b (O], (2)

where the kth component is given by

@m:{L<%;yK”{£yz 3)

0, otherwise.

Block-pulse functions have some nice characteristics. They
are disjoint and orthogonal; that is,

b (t), k=1,

b () by (£) = {0, k41,

) @
|, b @t = b0l s
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where 8y ; is the Kronecker delta function. In addition, the set
of block-pulse functionies satisfy Parseval’s identity when K
tends to infinity. In other words, for any function v € £2[0,7),

T
nW=jfmm
0

(" 2 o (5)
:Z(J v(t)bk(t)dt> :chf”bk(t)"z,
=1 k=1
where
1 T
%—mﬁaﬂgwﬂ@aMn k=1,2,3,..., (6)

so they are complete. For more information about block-
pulse functions, interested reader is referred to [20-30].

2.2. Chebyshev Polynomials. Chebyshev polynomials of the
first kind of degree m can be defined as follows [12]:
T,, (t) = cosmp, B = arccost, (7)

which are orthogonal with respect to the weight function

w(t) = 1/V1 — t2, where

0, m#n,

<Tm’Tn>£fu[-1,1] =4dmn, m=n=0, (8)
E, m=n>1
2

Chebyshev polynomials also satisfy the following recursive
formula:

T,()=1, T,(t)=t,

)
T ) =2tT,, (t) =T, (t).
The set of Chebyshev polynomials is a complete orthogonal
set in the Hilbert space £2[~1, 1]. The Chebyshev expansion
of a function f € £ﬁ)[—l, 1] is

f(t) = meTm (t))
m=0

(10)
—~ 2 1
= | FOT, Qw0
where
2, m=0,
CM:{I, m> 1. ()

They have also another useful characteristic; see [14]. If

1 (o]
hm=ymw+%mmw, (12)
then
rhwﬁzh—ilﬂifh (13)
-1 0 =2 m2 -1 "



Abstract and Applied Analysis

TABLE 1: A comparison of absolute errors between Wc, WG, Cfd, and present method.

X Wavelet collocation [15] Wavelet Galerkin [15] Chebyshev finite difference [5] Present method
0.125 9.3x107* 7.9%1077 2.1x107° 1.16 x 107"
0.250 1.6 x 107 1.3x107° 20x%x107° 228x 107"
0.375 20%x107° 1.6 x 107° 1.8x 1077 1.27x107%°
0.500 1.9x107° 1.6 x 107° 1.9% 107 3.15x107'¢
0.625 1.6x107° 1.5%x107° 1.9x 107 2.79%x 107V
0.750 1.1x107° 1.1x107° 49%x1078 1.63 x 1071°
0.875 55x%x 107 6.5%x1077 42x1078 1.52x 107%°

TABLE 2: The maximum errors of Ey,, for different values of K and
M.

K 4 10 8
M 8 8 10
Exu 6.66 x 107" 3.01x107" 228 x107"°

2.3. Hybrid Functions of Block-Pulse and Chebyshev Polyno-
mials. The orthogonal set of hybrid functions b, (t), k =
1,2,...,K,m = 0,1,... M, is defined on the interval [0, T)
as

o ). (e )

0, otherwise,
(14)

where k and m are the order of block-pulse functions
and Chebyshev polynomials, respectively. The set of hybrid
functions of block-pulse and Chebyshev polynomials is
a complete orthogonal set in the Hilbert space £ka [0,T)
because the set of block-pulse functions and the set of
Chebyshev polynomials are completely orthogonal. In view
of the following formula:

T nT (15)
|| B by 0w 0t = Ta0,

in which &y, is the Kronecker delta function and wy(¢), k =
1,2,..., K, are the corresponding weight functions on the kth
subinterval [((k — 1)/K)T, (k/K)T) and defined as

wk(t)zw(%t—zku), (16)

we can conclude that the hybrid functions are orthogonal
with respect to weight functions wy. The set of hybrid
functions is complete, so any function v € £2wk [0,T) can be
written as follows:

K oo
V() =Y Vibiom (©) > 17)
k=1 m=0
in which
_ (o) we 4K J kot
km = = 14 (t) bkm (t) Wy (t) dt,
km> Ykm m -
T G U)W 76T Jieonyaor
(18)

where (-, -) wy, is the weighted inner product.

3. Chebyshev Finite Difference Method

We can approximate a function f(¢) in terms of Chebyshev
polynomials as follows [31]:

M M
" 2 "

(Py) f®O =) fiT®,  fi= in f () T (1) »
k=0 k=0

(19)

with double primes meaning that the first and last terms
should be halved. Moreover, t; are the extrema of the Mth-
order Chebyshev polynomial T),(t) and defined as

km
b, = — |, k=0,1,2,...,M. 20
X COS(M) (20)
In view of (7), we have
mkr
T, (t.) = — ], 21
1 (6) = cos( ) @1

so f,, can be rewritten as

2 i mkrm
=3 2 f(tk)cos<7). (22)

The first three derivatives of the function f() at the points
t,, m=0,1,..., M, are given in [32, 33] as

FO(tn) = J;dfﬁ,jf (), i=123 (@)
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TABLE 3: A comparison of absolute errors between Wc, WG, Cfd, and present method.

X Wavelet collocation [15] Wavelet Galerkin [15] Chebyshev finite difference [5] Present method
0.125 2.6x1072 27%x107 1.8x 107" 1.45x 107"
0.250 1.5% 107 3.0%x107° 4.4 %1071 1.78 x 107"
0.375 9.3x107° 26x107* 14x107° 1.71 x 107"
0.500 51x107° 43x107* 2.4x%1071° 5.00x 107"
0.625 25%x107° 5.6x 107" 1.7x107° 122x 107"
0.750 1.0x107° 6.5%x 107" 7.7 %1071 8.66 x 1071
0.875 23%x1074 72x107* 1.3x107° 4.52x107%
TABLE 4: The maximum errors of Ey,, for different values of K and % COS Imn

M. M )’

K 8 10 8 (25)
M 6 6 d ith 6, = 6 1/2,0.=1forj=1,2,...M -1

E 6.01x 10" 8.72x 107" 122x 105 WU =Um = 1/& U5 = 4 10T j = 1, 5. M~ L.

KM x x a As can be seen from (23), the first three derivatives of the
function f(t) at any point of the Chebyshev-Gauss-Lobatto
points is expanded as a linear combination of the values of

where the function at these points.
In view of (13) and (19), we have
40. M n-1 no
- ()76 .
M q iy SEm J - "+ (D 1+(-1)
n=l = 1 f@®dt= f,- fon — fae (26)
(n+ 1) odd mzz -1 7" 2(M?-1)
M n—1 . . o
_ % y ¥ 1 o <_”> (lm” > ) 4. Composite Chebyshev Finite
M= = «a M Difference Method
(n+1)odd
( ) In this Section, we present the composite Chebyshev finite
20. M n-2 n(n®-12)0 difference (ChFD) method. Consider ¢, ,k = 1,2,...
(2) j n km> > &> >
dm,j = M Z - T, ( ) T (t ) (24) K,m = 0,1,...,M, as the corresponding Chebyshev-
n=2 ( i l:) ! Gauss-Lobatto collocation points at the kth subinterval [(k —
nroeven 1)/K, k/K] such that
20,4 n2 n(n’-1°)0 n
_ 2 n ( J”) T
= 37 Cos{ —— tr,, = —(t, +2k-1). 27
M ,; 12 G M km 2K ( m ) ( )
(n+1)even
A function f(t) can be written in terms of hybrid basis
< Imm ) functions as follows:
xcos| — |,
M
K M
n
dii)] PM) f (t) Z fkmbkm (t) > (28)
k=1 m=0
Moon2 o oul(n* -17)0
:M]Z Z Z ( ) - Where fkm’n = 1s2)-~-,K7m = O,l,-..,M, are the

n=2 I=1 r=0
(n+1l)even (I+r)odd

49 M n-2
o
(n+l_)even
oal(nP-1)6,  /njn
< X ()

(l+r)o d

expansion coeflicients of the function f(¢) at the subinterval
[(k-1)/K,k/K]and b, (t),k = 1,2,...,K, m=0,1,..., M,
are defined in (14).

In view of (14) and (19), we can obtain the coefhicients f;,,
as

=

!

Jim = f (tkp) bon (tkp)

<[

™

o

(29)

=

’f(tkp)cos<mj€ln).

0

<l

™
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TABLE 5: A comparison of absolute errors between Tm, Cfm, and present method.

X Exact solution Tau method [16] Chebyshev finite difference [5] Present method
-1.0 0.367879441 1.52x10°° 1.19x 1078 1.32x 107
-0.8 0.449328964 1.74x 107° 1.33x 107 1.36 x 1071
-0.6 0.548811636 1.95%107° 1.29%x10°® 1.38 x 107'¢
-0.4 0.670320046 2.02x107° 1.43x10°® 1.40 x 107'¢
0.2 0.818730753 1.97x10°° 127 x107® 1.20x 107'¢
0.0 1.000000000 1.83%x10°° 1.02x107°® 9.99 x 1071¢
0.2 1.221402758 1.63x107° 1.04x10°® 791 x 107"
0.4 1.491824698 1.36 x 10°° 8.68 x 1077 731 x 1077
0.6 1.822118800 1.04x10°° 2.92x107° 3.08x 107"
0.8 2.225540928 5.56 x 1077 1.65x 1077 3.69x 107"
1.0 2.718281828 1.52x107° 1.19x 107 1.32x 1071
TABLE 6: The maximum errors of Ey,, for different values of K and dS)j
M. ’
39 M 2
K 4 10 8 _ 32K°9; 5 "Z
M 8 8 10 °M 5 5
Exum 4.07 x 107 3.93x 107" 2.79 x 107 (n+1) even
L ul(n? 1),
oy B () )
r=0 ac
Using (23)-(25), the first three derivatives of the function f(t) (I+1)odd
atthepointstkm,k =12,....,K,m = 0,1,..., M, can be 32N39 o 2
obtained as _ J Z Z
3
"M = it
(n+1)even
(1) O (i) 2 2
i i . -1 —
TP () = Y d? f (), =123, (30) nl (n* =126,
2 %kimi oy R
Jj=0 Gc,
r=0 1“r
(I+r)odd
where xcos(ﬁ)cos<1m—n>.
M M
(31)
M n—1
(1) j nb .
km,j = Tnbkn (tkj) b (tm) In view of (26) and (28), we get
n=l  [=0 1
(n+1)odd
T T & " (-D™
8NO, M njm Imn J- f(t)dt:_szo_ Z 2 Jiom
_ n ( ] ) < ) 0 2N — — m-—1
= — COS| — Jcos{ —— |, k=1 m=2
G M M (32)
(n+l)odd 1+ (-D)M 1D .
2 2 2 2 (M2 ) K
o 8KO; M n2 a(a’-T)9,
i = g 2 Z ——T, () T (1)
JoT2M G A .
n=2 1 5. Convergence Analysis
(n + l) even
A detailed proof of the following results can be found in [11].
8N0; M 2 pn(n’-1)6, njm
T TeM Z Z - & M Lemma 1. If the hybrid expansion of a continuous function
n=2 n + l) even ! h(t) converges uniformly, then it converges to the function h(t).
Vi

<lmrr)
x cos| — |,
M

Theorem 2. A function h(t) € £i}k [0, T') with bounded second
derivative, say |W" ()| < B, can be expanded as an infinite sum
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TABLE 7: A comparison of absolute errors between DTM, IHPM, Sa, and present method.
x  CAS wavelet method [17] DT method [18]  Improved homotopy perturbation [19] ~ Sequential approach [3]  Present method
0.1 1.34x 107 1.00 x 1072 0.23x107° 1.01x 1077 1.25x 107"
0.2 1.15x 107 2.78 x 1072 0.92x107° 4.82%1077 4.27x1077
0.3 5.67 x 107 5.08 x 107 020x107* 1.017x10°° 1.46 x 107
0.4 5.93 x 1072 7.08 % 107* 037x107* 1.61 x 107 1.53 x 107'¢
0.5 1.32 x 1072 9.71x107* 0.57 x 107 230x10°° 1.44 x 107'
0.6 439 x 107 1.09 x 107" 0.83x107* 3.09%10°° 1.68 x 1071
0.7 1.41 x 1072 1.04x 107! 0.11x 107 3.97x10°° 1.74 x 107
0.8 1.34 x 107 6.94 x 1072 0.14 x 107 490 x 10 5.40 x 1077
0.9 1.32x 107 1.00 x 1072 0.18 x107° 6.13x10°° 1.72x 1077
TABLE 8: A comparison of absolute errors between Lps and ChFd. where
X Legendre polynomial solutions [6] Present method
-1.0 1.00 x 107 0 . K M 2 1/2
-8 —-13
-0.8 1.00 x 10 2.98 x 10 . Oxm = J h(t) - Z z Fembem(@®) | we(t)dt ,
-0.6 0.00 6.56 X 10~ k=1 m=0
-0.4 1.00 x 1078 9.80 x 107"
-0.2 0.00 1.13x 107" co R’ . BT?
0.0 0.00 1.18 x 10712 12 ki,
0.2 1.00 x 1078 9.18 x 10712 "
13 d cos +2k-1
0.4 0.00 8.34 x 10 R = maX{ : (h( (/3) T) cos (Mﬁ)>,
0.6 2.00x 107 7.80x 1071 dp 2K
0.8 4.60x 1077 4.75x 107"
L0 525x10°° 0 0<p< n}
1 h2 7TT 1 2 T
of hybrid functions and the series converges uniformly to h(t), ~ghogg T ytkMyge
that is, (36)
oo o0 .
Proof. Consider
ht)y=) Z B (©) (33) 4
k=1 m=0
2 1 2 T 2
o = —h b, (t) w, (t)dt
Theorem 3. Suppose that h(t) ¢ £lzuk [0, T) with bounded KMy 10 Jo 1o (£) wi (1)
second derivative, say |h'"(t)] < B, and then its hybrid 1 T
expansion converges uniformly to h(t); that is, + A—LhiM L by (B) wy () dt
K o T K M 2
DD i () = (1), (34) [ O Y Y b 0] wer
k=1 m=0 0 k=1m=0
_ lhz 7TT . 1 2 7TT
where the summation symbol with prime denotes a sum with C 4 102K 4 KMyg (37)

the first term halved.

Theorem 4 (accuracy estimation). Suppose that h(t) €
Li}k [0, T) with bounded second derivative, say |W"(t)| < B, and
then one has the following accuracy estimation:

1/2
rrTc
Ox um < (S+ Y Z % 4Km> , (35
k=K+1 m= M+1

be, () wy (t) dt

> Y i,

k=K+1 m=M+1

3

(o]

00 T
_s+ > h,imj B2 (1) w, (1) dt
k=K+1 m=M+1 0
(o] (o] T
s ¥ Z . "T6n
k=K+1 m=M+
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TABLE 9: A comparison of absolute errors between Lps and present method.

x Exact solution Legendre polynomial solutions [6] Present method
-1.0 -0.8414709848 439%107° 7.00 x 107%°
-0.8 -0.7173560909 4.69x107° 1.50 x 107%
-0.6 -0.5646424734 1.19x 107 491x 107"
-0.4 —0.3894183423 230x107° 8.38x 107"
-0.2 -0.1986693308 9.50 x 107" 1.05 x 107
0.0 0.0 1.99 x 107" 1.07 x 1071
0.2 0.1986693308 1.04 x 1072 8.79x 107%°
0.4 0.3894183423 1.06 x 107 534x 107"
0.6 0.5646424734 5.00 x 1078 1.48 x 107"
0.8 0.7173560909 1.35x10°° 1.11x107"
1.0 0.8414709848 4.65x 1077 7.00 x 107
TABLE 10: The maximum errors of Ey,,, for different values of K and where
AI/: 4 5 9 10 2 a
o . . . o fim =37 pZ (k (. tp)  (tp)) b (815
Exy 413x10°°  332x10°°  377x10™  1.07x107™ (41)
M
2 " mpr
= i ;0 (k (x, tkp)y(tkp)) cos< ]5[ );
With the aid of (15) and the proof of Theorem 3, we will have
with aid of (32), we will have
00 0 2
2 C o nTcm’ - K Mol o
WL ey K nyome LY, S
0 2Kk:1 =2 m-—1
(42)
where 1+ (- 1)
2 (M2 ) ko
Rn®  BT?
ETE E’ In order to obtain the solution y(x) in (1), by applying the
composite ChFD method, we first collocate (1) in Chebyshev-
d cos(B) +2k -1 Gauss-Lobatto collocation points t;,,, k = LKom o=
R = max { ap? (h<TT> cos (m,b’)) > 0,1,...,M — n. In addition, substituting (28) and (30) into

Os/SSn]»,

1]’12 7TT 1 2 T

ahoor Tk
(39)

6. Discretization of Problem

In this section, we apply the composite ChFD method to solve
Fredholm integrodifferential equations of the form (1). For
this purpose, we approximate integral part in (1) using (32).
We expand k(x, t) y(t) in terms of hybrid functions:

K MII
k(x,t) y (1) = Z Y fimbim ® (40)
k=1 m=0

boundary conditions (1), we get n equations. Moreover, the
approximate solution and its first n derivatives should be
continuous at the interface of subintervals; that is,

y @ (tk,o)

= (ean)s =120 KL

i=0,1,...n—1.

(43)

Therefore, we have a system of K(M + 1) algebraic equations,
which can be solved by using Newton’s iterative method for
the unknowns y(t,,), k = 0,1,...,K,m = 0,1,..., M.
Consequently, the approximate solution y(x) of (1) can be
calculated.

7. Numerical Examples

In this section, we apply the technique described in Section 6
to some illustrative examples of higher-order linear Fredholm
integrodifferential equations.



Example 1. Consider the second-order Fredholm integrodif-
ferential equation [5, 15]

8x*
y" (x) + 4xy' x)=-——
(x2+1)
12
—ZJ t—+12y(t)dt, 0<x,t<1
0 (x2+1)
(44)
subject to the boundary conditions
y©@ =1 y@=1L (45)

with the exact solution y(x) = 1/ (x* +1).

We solve the problem with M = 10, and K = 8. A
comparison between absolute errors in solutions obtained
by composite Chebyshev finite difference method, wavelet
collocation method, wavelet Galerkin and Chebyshev finite
difference method is tabulated in Table 1. As can been seen
in Table 1, our results are much more accurate than those
K obtained by other methods specially wavelet collocation
method.

The maximum errors for approximate solution yy,(x)
can be defined as

EKM = "yKM ~ Vexact (‘x)"oo (46)

= max {| Y (X) = Yexaet (%)], 0 < x < 1},

where the computed result with K is shown by yg,, and
Yexact (%) 18 the exact solution. For different values of K, the
errors of Eg,, are presented in Table 2.

Example 2. Consider the second-order Fredholm integrodif-
ferential equation [5, 15]

xzy” (x) + SOxy' (x) =35y (x)

1-— ex+1 5
— _ X
=11 + (x + 50x 35) e (47)

1
+J fydt, 0<x t<l,
0

subject to the boundary condition

y(0) =1, y(1) =e (48)

The exact solution of this equation is y(x) = e”.

The problem is solved with M = 7, and K = 8. A
comparison between absolute errors in solutions by compos-
ite Chebyshev finite difference method, wavelet collocation
method, wavelet Galerkin and Chebyshev finite difference
method is tabulated in Table 3. It is clear from Table 3 that
our method is reliable and applicable to handle Fredholm
integrodifferential equations. For different values of K, the
errors of Eg,, are shown in Table 4.
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FIGURE 1: The graph of absolute errors for Example 4 for K = 4, and
M=09.

Example 3. Consider the second-order Fredholm integrodif-
ferential equation [5, 16]

1
-1

e*y" (x) + cos (x) y' (x) +sin (x) y (x) + J ey (1) di

= (cos (x) + sin (x) + €*) "

_pSinh(x+2)
x+2
(49)
subject to
1
yED+yd)=e+—,
e (50)

yEDHY Dy () =e,
with the exact solution y(x) = e*.

In order to apply the presented method for solving the
given problem, we should transform using an appropriate
change of variables as

x=20-1, (€l0,1]. (51)
In this example, we set M = 9, and K = 10. In Table 5,
absolute errors in solutions obtained by composite Cheby-
shev finite difference method are compared with Tau method
and Chebyshev finite difference method. According to Table 5
using the proposed method, we can obtain approximate
solution which is almost same as exact solution. For different
values of K the errors of Eg,, are shown in Table 6.
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FIGURE 2: The graph of absolute errors for Example 5 for K = 4, and
M =8.

Example 4. Consider the first-order Fredholm integrodiffer-
ential equation [3, 17-19]

1

y'(x)=(x+1)ex—x+J xy (t)dt,
0

0<x t<1, (52)

subject to
y(0) =0. (53)

M = 9,and K = 4 are considered to solve Example 4. In
Table 7, absolute errors in solutions obtained by compos-
ite Chebyshev finite difference method are compared with
CAS wavelet method, differential transfer method, Improved
homotopy perturbation method, and a sequential method.
It is illustrated in Table 7 that the results obtained using
current method are very closed to exact solution. The graph
of absolute errors for M = 9, and K = 4 is shown in Figure 1.

Example 5. Consider the first-order Fredholm integrodifter-
ential equation [6, 34, 35]

y" (x) + xy’ (x) —xy
=¢* - 2sin (x) (54)

1
+ J sin(x)e_ty(t)dt, -1<x,t<1,
-1
subject to

y©) =1,  y(0)=1 (55)

-1 -0.5 0 0.5 1
t

FIGURE 3: The graph of absolute errors for Example 6 for K = 10,
and M = 9.

This example is solved for M = 8 and K = 4. In order to
apply the presented method for solving the given problem, we
should transform using an appropriate change of variables as

x=20-1, (€[0,1]. (56)
In Table 8, absolute errors in solutions obtained by compos-
ite Chebyshev finite difference method are compared with
Legendre polynomial method. As can be shown in Table 8,
the introduced method is more efficient than Legendre
polynomial method, and the numerical results are in good
agreement with exact solutions up to 13 decimal places. The
graph of absolute errors for K = 4, and M = 8 is shown in
Figure 2.

Example 6. Consider the third-order linear Fredholm inte-
grodifferential equation [6]
y”' (x) - y' (x) =2x(cos1—sinl)—2cosx
1 (57)
+ J xty (t) dt,
-1

subject to

y©) =0, Yy (=1 »y"(0)-2y(0)=-2. (58)

The exact solution for this problem is y(x) = sin x. We solve
the problem with m = 9, and n = 10. In Table 9, absolute
errors in solutions obtained by composite Chebyshev finite
difference method are compared with Legendre polynomial
solutions. For different values of K the errors of Ey,, are
shown in Table 10. The graph of absolute errors for K = 10,
and M = 9 is shown in Figure 3.
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8. Conclusion

In this paper, we presented the composite Chebyshev finite
difference method for solving Fredholm integrodifferential
equations. The composite ChFD method is indeed an exten-
sion of the ChFD scheme with K = 1. This method is based
on a hybrid of block-pulse functions and Chebyshev polyno-
mials using Chebyshev-Gauss-Lobatto collocation points.

The useful properties of Chebyshev polynomials and
block-pulse functions make it a computationally efficient
method to approximate the solution of Fredholm integrod-
ifferential equations. We converted the given problem to a
system of algebraic equations using collocation points.

The main advantage of the present method is the ability to
represent smooth and especially piecewise smooth functions
properly. It was also shown that the accuracy can be improved
either by increasing the number of subintervals or by increas-
ing the number of collocation points in subintervals. Several
examples have been provided to demonstrate the powerful-
ness of the proposed method. A comparison was made among
the present method, some other well-known approaches, and
exact solution which confirms that the introduced method is
more accurate and efficient.
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The exp-function method is presented for finding the exact solutions of nonlinear fractional equations. New solutions are
constructed in fractional complex transform to convert fractional differential equations into ordinary differential equations. The
fractional derivatives are described in Jumarie’s modified Riemann-Liouville sense. We apply the exp-function method to both
the nonlinear time and space fractional differential equations. As a result, some new exact solutions for them are successfully

established.

1. Introduction

Fractional differential equations (FDEs) are viewed as alter-
native models to nonlinear differential equations. Varieties
of them play important roles and serve as tools not only
in mathematics but also in physics, biology, fluid flow,
signal processing, control theory, systems identification, and
fractional dynamics to create the mathematical modeling of
many nonlinear phenomena. Besides, they are employed in
social sciences such as food supplement, climate, finance, and
economics. Oldham and Spanier first considered the frac-
tional differential equations arising in diffusion problems [1].
The fractional differential equations have been investigated
by many authors [2-4].

In recent decades, some effective methods for fractional
calculus appeared in open literature, such as the exp-function
method [5], the fractional subequation method [6-8], the
(G'/G)—expansion method [9, 10], and the first integral
method [11].

The fractional complex transform [12, 13] is the sim-
plest approach; it is to convert the fractional differen-
tial equations into ordinary differential equations, mak-
ing the solution procedure extremely simple. Recently, the
fractional complex transform has been suggested to con-
vert fractional-order differential equations with modified

Riemann-Liouville derivatives into integer order differential
equations, and the reduced equations can be solved by sym-
bolic computation. The exp-function method [14-20] can be
used to construct the exact solutions for fractional differential
equations. The present paper investigates the applicability
and efficiency of the exp-function method on fractional
nonlinear differential equations. The aim of this paper is to
extend the application of the exp-function method to obtain
exact solutions to some fractional differential equations in
mathematical physics and biology.

This paper is organized as follows. In Section 2, some
basic properties of Jumarie’s modified Riemann-Liouville
derivative are given. The main steps of the exp-function
method are given in Section 3. In Sections 4-6, we construct
the exact solutions of the fractional-order biological pop-
ulation model, fractional Burgers equation, and fractional
Cahn-Hilliard equation via this method. Some conclusions
are shown in Section 7.

2. Modified Riemann-Liouville Derivative

In the last few decades, in order to improve the local behavior
of fractional types, a few local versions of fractional deriva-
tives have been proposed, that is, Caputo’s fractional deriva-
tive [21], Griunwald-Letnikov’s fractional derivative [22],



the Riemann-Liouville derivative [22], Jumarie’s modified
Riemann-Liouville derivative [23, 24]. Jumarie’s derivative is
defined as

D{f (t)

1 d (! i
:—r(l_a)aL(f—Q [f&-FO]dE, 0<a<l,
M

where f: R — R,t — f(t) denotes a continuous (but not
necessarily first-order-differentiable) function. We list some
important properties for the modified Riemann-Liouville
derivative as follows.

(1) Assume that f(¢) denotes a continuous R — R func-
tion. We use the following equality for the integral
with respect to (df)*:

IF() = —— j (-5 f (€ dE,

r(“i " @
FFO= o Lf(s)(dt)“, 0<asl.
(2) Some useful formulas include
e =Yg, 3)
D = %ﬂ‘“ﬁ )
J (dn)f =P, 5)

(3) Let u(t) and v(t) satisty the definition of the modified
Riemann-Liouville derivative, and let f(f) be an «-
order-differentiable function:

D (u(®) v (1))
=v() Diu(t) +u(t) Div(t),
Dy f [u(t)]
= fulu®IDfu(®) = Dy fu®] (1 @)".

(6)

Function f(t) should be differentiable with respect to g(t),
and g(t) is fractional differentiable in (3). The previous results
are employed in the following sections.

3. Fractional Complex Transform and exp-
Function Method

We consider the following nonlinear FDE of the type

F (u, D{u, Dfu, D¥D}u, DY Dfu, DEDEu, ...) = 0,
7)
O<a, B< 1,
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where u is an unknown function and F is a polynomial of
u and its partial fractional derivatives, in which the highest
order derivatives and the nonlinear terms are involved. In the
following, we give the main steps of the exp-function method.

Step 1. Li and He [25, 26] suggested a fractional complex
transform to convert fractional differential equations into
ordinary differential equations, so all analytical methods
devoted to the advanced calculus can be easily applied to the
fractional calculus. The complex wave variable was as follows:

ulx,t)=U(),
P At (8)
SCTasp TTare)

where 7 and A are nonzero arbitrary constants; we can rewrite
(7) in the following nonlinear ordinary differential equation:

Q(uu,U"u",..) =0, )

where the prime denotes the derivation with respect to &. If
possible, we should integrate (9) term by term one or more
times.

Step 2. According to exp-function method, which was devel-
oped by He and Wu [14], we assume that the wave solution
can be expressed in the following form:

Yoo G exp [nE]
1__ b, exp[mé]’

m:—p m

U= (10)

where p, g, c,andd are positive integers which are known to
be further determined and a,, and b,, are unknown constants.
We can rewrite (10) in the following equivalent form:

a_.exp [-c&] + -+ ay exp [dE]
b exp [-p&] +--- + b, exp [qE]

U@ = (11

Step 3. This equivalent formulation plays a significant and
fundamental part for finding the exact solution of mathemat-
ical problems. To determine the values of c and p, we balance
the linear term of highest order of (9) with the highest order
nonlinear term. Similarly, to determine the value of d and g,
we balance the linear term of lowest order of (9) with lowest
order nonlinear term [27-29].

In the following sections, we present three examples to
illustrate the applicability of the exp-function method and
fractional complex transform to solve nonlinear fractional
differential equations.

4. Fractional-Order Biological
Population Model

We consider a time fractional biological population model of
the form [30, 31]
“u 82 2 82 2 2
— =— — h(u”-r), t>0,
() (@) k(e r), 0

O0<a<l,x,y€R,
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where u denotes the population density h(u® — r) represents
the population supply due to births and deaths, and A, r are
constants.

For our goal, we present the following transformation:

(04

(13)

u(xy,t)=U®), &=vx+ivy—

ct
Irl+a)’

where ¢ and v are constants and i* = —1.
Then by the use of (13), (12) can be turned into an ODE:

cU' +hU* - hr =0, (14)

where “U"” = dU /dE.
Balancing the order of U’ and U? in (14), we get

o Gepl(erp)E e
cyexp [-2pE] + -+

(15)
2 _ Gexp [-2c&] +---
c,exp [-2pE] +---

where ¢; are determined coeflicients only for simplicity.
Balancing highest order of exp-function in (15), we obtain

—(p+c)=-2c (16)
which leads to the result that

p=c 17)

In the same way to determine the values of d and g, we balance
the linear term of the lowest order in (14):

o +diexp[(g+d)E]
-+ d, exp [2g€]

-+ +dy exp [2dE]
-+ +d, exp [2g€] ’

U =

(18)
U? =

where d; are determined coefficients only for simplicity. From
(18), we have

q+d=2d, 19)
and this gives
q=d. (20)

For simplicity, we set p = ¢ = land g = d = 1, so (11)
reduces to
a, exp (&) +a, + a_, exp (=€)
R e it S 610
by exp (§) + by + b_y exp (=§)
Substituting (21) into (14) and by the help of symbolic
computation, we have

% [R, exp (28) + R, exp (§) + R, + R_, exp (—€)
(22)

+R_, exp (-2§)] = 0,

3
where
A= (b exp (-§) + by + b exp (§)),
R, = ha; — hrb},
R, = ca\by — cayb, + 2ha,a, — 2hrbb,,
Ry = —2ca_,b, + 2ca;b_, — 2hrbb_, — hrb} (23)

+2haya_, + haé,
R_{ = —ca_iby + cayb_, + 2haya_, — 2hrbyb_,,

R, = ha’, — hrb’,.

Solving this system of algebraic equations by using sym-
bolic computation, we get the following results.

Case 1. Consider

rb? —a’
a, = 4f/7b_10 > ay = dy, a, = _\/;b—p

rb? — a? (24)
b = éfrb,lo’ by = by, b,=b,
¢ = 2h+/r,

where a,, by, and b_; are free parameters which exist pro-
vided that b_, # 0. Substituting these results into (21), we get
the following exact solution:

u(x, y,t)
b} —a} ( . 2hA/rt* >
= IVib, exp | vx +ivy — Tlra)
+ay — Vrb_, exp <— <vx +ivy — 1"2?1\{:—’1;) >>
rbg - ag ) 2hA/rt*
X ( e exp (vx +ivy — T+ 00)
« -1
+by + b, exp <— <vx +ivy — rz?l\/ft )))) .
o
(25)
Case 2. Consider
22
‘11=4\/}—?b71) ay = 4y, a 1—_\/;111)
a’ (26)
b = _4r;_1 , b, =0, b,=b,,
¢ =2hr,



where g, and b_, are free parameters, which exist provided
that b_, # 0. Substituting these results into (21), we obtain the
following exact solution:

u(x, y,t)

2

ag ) 2h/rt” >
N exp (vx+zvy T+ o) +

— \rb_, exp (‘ (”x vy - 1"2:11\{?2) >)

(27)

2
a; . 2hA[rt® >
X ( e exp (vx +ivy Ti+a)

« -1
+b_, exp (— (vx +ivy — rz?l\/ft(x) >>> .

5. Time Fractional Burgers Equation

We consider the one-dimensional time fractional Burgers
equation with the value problem [32]

aD‘—u+sua—u—vaz—u—0
o« ox ox2

u(x,0)=g(x), (29)

£>0 0<a<l, (28)

where « is a parameter describing the order of the fractional
time derivative. The function u(x, t) is assumed to be a causal
function of time.

For our purpose, we introduce the following transforma-
tions:

ct®
u(x,t):U(f), EZAX—m, (30)

where A and c are nonzero constants.
Substituting (30) into (28), we can show that (28) reduced
into the following ODE:

—cU' + AeUU’ = A1U" =0, (31)

where “U’” = dU /dE.
Integrating (31) with respect to & yields

—cU + %UZ - AU+ =0, (32)

where & is a constant of integration.

By the same procedure as illustrated in Section 3, we can
determine values of ¢ and p by balancing terms U* and U’ in
(32). By symbolic computation, we have

el p)E e
)

cexp[-2pE]+--- o)
02 c; exp [-2¢&] +
cyexp [-2pE] + -
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where ¢ are determined coeflicients only for simplicity.
Balancing the highest order of exp-function in (33), we have

—(p+c)=-2c (34)
which leads to the result that
p=c (35)

Similarly, to determine the values of d and g, we balance the
linear term of the lowest order in (32):

y o o tdiexpl(q+d)E]
++ +d, exp 298]

- -+ +dy exp [2dE]
o+ dyexp [2q€]

(36)

where d; are determined coefficients only for simplicity. From
(36), we obtain

q+d=2d, (37)
and this gives
q=d. (38)

For simplicity, we set p = ¢ = landq = d = 1, so (11)
reduces to
a exp (§) +ay +a_, exp (=§)
by exp () + by + by exp (-§)

Substituting (39) into (32) and by the help of symbolic
computation, we have

U@ = (39)

% [Rz exp (28) + Ry exp (§) + R,

(40)
+R_j exp (-&) + R, exp (-28)] = 0,
where
A= (b exp (=€) + by + b exp (f))z,
R, = &b} —cayb, + %/\eaf,
R, = —/\Zvalbo + Aeaya, + )kzvaob1 —cagb, — ca, by,
+280by by,
R, = —2\*va,b_, + 20 va_ b, — cagby + Aeaa_, (41)

1
+ &b —cab_, —ca b, + E/\saé +2&,b,b_4,
R | = Aeaga_, + A’va_ by — Mvagb_, +2E,b,b_,
—cagb_, — ca_,b,,
R, = b 1) »
=80, —ca_b_ | + E)Lsa_l

Solving this system of algebraic equations by using sym-
bolic computation, we obtain the following results.
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Case 1. Consider
b, (ea_; — 4\vb_))

e ay =0, a; =a_y,
1
b = by, by =0, b,=b,,
A=A, e=g¢, V=",
£ - Aa_, (ea_; — 4\vb_)) _ A(ea_, —2M0b,)
o= S i it i V4

2%, ' b, ’
(42)

where a_, and b_, are free parameters which exist provided
that b_, #0 and ea_; — 2Avb_, #0. Substituting these results
into (39), we obtain the following exact solution:

u(x,t)
by (ea; —4Mb_,) ct”
B eb_, xp </\x— I'(1 +oc)>
ct®
+a,1exp<—</\x—r(1+a)>> (43)

ct”
X <b1 exp (Ax— I +“)>

won(- (o))

Case 2. Consider

a, =- (saflbé - Za_lbg)tvb_l - 2eaybyb_ja_,

+2Ava0b0bfl + saébfl)
x (ea_; — Avb_,)
(462 02)
b =-¢ (saflbg - 2a_1b§)tvb_1 - 2eaybyb_ja_,
+2Mvagbyb’, + eag bfl) 4
X (4bflA2v2)71,
ay = g,

b,=b,

by = by,

a, =a_,

A=A, e=c¢, Y=,

Aa_, (ea_; —2Avb_))
Eo =

~ A(ea, - Mby)
207, o CT b, ’

where a_;, a,, b_;, and b, are free parameters which exist
provided thatb_; # 0 and ea_, —2Avb_, # 0. Substituting these
results into (39), we get the following exact solution:

u(x,t)
=- (sailbg - 2a_1b§/\vb_1 - 2eaybyb_ja_,

+2Mvaghyb’| + saébfl) (ea_; — Avb_))

-1

X (4bfl/\2v2)

X €xi (Ax— et )+a
P I'(l+a) 0
ct®
A Ax - S
+“‘“°'Xp< ( * r<1+<x)>>
X < - (saflbg - 2a_1b§)tvb_1 - 2eaybyb_ja_,
+2/\vaobobf1 + sagbfl)

-1

(162, 177)
X ex (/\x - L) +b
P T(l+a)) 0

won( (o)

6. Space-Time Fractional
Cahn-Hilliard Equation

(45)

We consider the space-time fractional Cahn-Hilliard equa-
tion [33]

D%u - yD%u — 6u(Du)” - (3u2 - 1) DXu+Diu =0,
(46)

where 0 < o < 1 and u is the function of (x, t). For the case
corresponding to & = 1, this equation is related to a number
of interesting physical phenomena like the spinodal decom-
position, phase separation, and phase ordering dynamics.
Moreover, it becomes important in material sciences [34].
Nevertheless we notice that this equation is very difficult to
be solved and several articles investigated it [35].
Firstly, we consider the following transformations:

x% ct®

u(x,t)=U(£)) E:1“(14_0()_]__‘(1'1'05),

(47)

where ¢ is a nonzero constant.
Substituting (47) into (46), we can know this equation
reduced into an ODE:

—cU' —yU' —6U(U') =3U°U" +U" + U™ =0, (48)

where “U’” = dU /dE.
Integrating (48) with respect to & yields

~cU-yU-30°U" +U' +U" +§, =0, (49)
where & is a constant of integration.

Here take notice of nonlinear term in (49), and we can
balance U*U’ and U"" by the idea of the exp-function method



[14] to determine the values of p,q,c, and d. By simple
calculation, we have
aexp(-7p-c)§]+---
o exp [-8pE] +---
_cexp [-(7p+c)&]+---
¢ exp [-8pE] +---

n
U’ =

(50)
rgexp[(-p-3c)&]+--
cyexp [-4pE] + -

_aexp[-(5p+3c)§]+---
c exp [-8pE] + -

where ¢; are determined coeflicients only for simplicity.
Balancing the highest order of exp-function in (50), we have

~(7p+c)=~(5c+3p), (51)
which leads to the result that
p=c (52)

Similarly, to determine the values of d and g, we balance the
linear term of lowest order in (49)

U = o +d)exp [(7q + d) f]
-+ +d, exp [8g¢]
(53)
U = +d; exp [(2d + 69) €]
~+dyexp [8g¢]

where d; are determined coeflicients only for simplicity. From
(53), we obtain

(6q+2d) = (d +7q). (54)
and this gives
q=d. (55)

For simplicity, we set p = ¢ = 1and g = d = 1, so (11) reduces
to

_ arexp(§) +dy +a,exp(-5)
by exp (§) + by + by exp (=€)

Substituting (56) into (49) and by the help of symbolic
computation, we obtain

u(8) (56)

% [R, exp (4&) + R, exp (3E) + R, exp (28) + R, exp (§)
+ Ry + R_, exp (=€) + R_, exp (-2&) + R_; exp (-3¢)

+R_, exp (-4§)] = 0,
(57)
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where

A = (b, exp (<E) + by + by exp (£))*,
Ry = Eobf - Ca1b13 - Y“lbf’
R, = —3a13b0 - 2a0b13 - caobl3 - yaobl3 + 2a1b12b0
+3a agb, + 4Eb’by — 3ya,blb, — 3ca,bib,,
R, = —10“-1b13 - 6afb_1 - ca_lbf - ya_lbf
+10a,b7b_, + 6a’a_ b, — 2a,bb} + 4&,b°b.,
+2a,bl by — 6araghy + 6a,ab, + 6£,b7b;
- 3cab, bg - 3ca0b12b0 - 3yab, bg - 3yaob12b0
~3ca,b’b_, - 3ya,blb_,,
R, = —3caob1b§ - 3yaoblb§ - Zaoblbg - calbg
- yalbg - 3a§a1b0 +4&,b bg + 2a1bg + 3a3b1
—~ 6ca b byb_, — 6ya,bbyb_, +22a,b7b_,
- IOa_lblzbo - 3afa_1b0 - ISafaOb_l
— 12a,b,byb_, — 3cagbib_, — 3ca_,bib,
—~ 3yagbib_, - 3ya_,bib, + 18a,baga_,
+ 128,
Ry = —3ca_ b b — 6yagb byb_; + &by — cagb;
+28a_,bib_, — 28a,b’ b, + 8a,b_ b}
—~ 6cagbbyb_, — 8a_,bb;
~ 3ca b’ by — 3ca,blb_, — 3ca_ bjb_,
— yagb, - 3ya,b’ b, - 3ya,bib_, — 3ya_bib_,
— 3ypa_,b}b, + 12§,b,b}b_, — 12a,a]b_,
- Ichfb_la_1 + 126115131171 + 12b1a§a_1,
R_, = —3cagh_,b} - 3yagh_ b} + 2ayb_, b}
- ca_lbg - ya_lbg + 3a§a_1b0
+4E b, — 2a_,b) — 3aib_, — 6ca_ bbb,
— 6ya_,bbyb_, + 10a,b” by — 22ab’ b,
+ 3a1aflbo + 15(106131191 —12a_,b,byb_,
- 3calb0bf1 - I’Sca{)blbf1 - 3ya1bflb0

~ 3yagh b’ — 18a,a_,apb_, + 12£.b” byby,
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R, = 1Ozzll9f1 + 6ailb1 - calbf1 - yalbfl
2 2 3 2

—10a_,b,b", — 6a,a”,b_, + 4&,b”, b, — 2a,b,b7,
+2a_,blb_, + 6aya’ by — 6a_,a;b_, + 65,67 b
- 3cagbyb’, - 3ca,1b,1b§ — 3yayh,b’,
- 3ya,1b§b,1 - .’aca,lbflb1 - Sya,lbflb ,

R ;= 21101931 + 3ailb0 - caolf1 - yaobfl - 2(1,11901931
~3a’ agb_, +4& bk, - 3ca_ b,
- 3ya_bb’,,

R, = &b —ca b’ —ya,b’,.
(58)

Solving this system of algebraic equations by using symbolic
computation, we obtain the following results:

aé\/g 2
a = > ap = dy, a=b, 3’

8b._,

3a (59)
| = @"1 by =-a,\6, b, =b,

c=c y=-c & =0,

where a, and b_; # 0 are free parameters.
From (59), substituting these results into (56), we obtain
the following exact solution:

u(x,t)

_aé\/gex< x* - ct® >+
T8, CP\T(l+a) Tt/ ™

et (- (g o)
N3P\ \ T+ Ta+a) (60)
3a§ x* ct®

X(Wf’“’(r(uoo_r(1+oc)>_“°vg

o exP(‘(r(lx: W r(ft: a))))l'

7. Conclusion

In this paper, we have successfully developed fractional
complex transform with the help of exp-function method
to obtain exact solution of some fractional differential equa-
tions. The fractional complex transform and exp-function
methods are extremely simple but effective and powerful
for solving fractional differential equations. These methods
are accessible to solve other similar nonlinear equations in
fractional calculus. To our knowledge, these new solutions
have not been reported in former literature; they may be of
significant importance for the explanation of some special
physical phenomena.
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For0<n<1,0<A<1,-m/2<y<n/2,0< B <aandm e NU{0}, anew class S4(, y, A) of analytic functions defined by
means of the differential operator D]/ 5 is introduced. Our main object is to provide sharp upper bounds for Fekete-Szegd problem

in S;75(1y, A). We also find sufficient conditions for a function to be in this class. Some interesting consequences of our results are

pointed out.

1. Introduction

Let &/ denote the class of functions f of the form

f@)=z+ Ozozanz", ¢))
n=2

which are analytic in the open unitdisk % = {z € C : |z| < 1}.
Let & denote the subclass of &/ consisting of functions that
are univalent in %.
A function f € ¢/ is said to be in the class of y-spirallike
functions of order A in %, denoted by §*(y, A), if

R (eiy%> >Acosy, ze¥, (2)

for 0 < A < 1 and some real y with |y| < 77/2.

The class $*(y, ) was studied by Libera [1] and Keogh
and Merkes [2].

Note that $*(y, 0) is the class of spirallike functions intro-
duced by épaéek [3], $*(0,A) = &*(A) is the class of starlike
functions of order A, and £*(0,0) = & is the familiar class
of starlike functions.

For the constants A,y with 0 < A < 1 and |y| < 7/2,
denote

1+e™ (e_iy -2\ cos y) z

Pry (2) = ,

1-z

zeu. O

The function p, ,(z) maps the open unit disk onto the half-
plane H, , = {z € C: R(e"z) > Acos yhIf

Py (@) =1+ p,2", (4)
n=1

then it is easy to check that
pa=2¢""(1-2A)cosy, Vn=>1. (5)

For f € o given by (1) and g € & given by
g(z)=z+ Zb,,z", (6)
n=2

the Hadamard product (or convolution), denoted by f * g, is
defined by

(fxg)(z)=2z+ Za,,bnz”, ze. (7)

n=2



Denote by % the family of all analytic functions w(z) that
satisfy the conditions w(0) = 0 and |w(z)| < 1,z € %.

A function f € & is said to be subordinate to a function
g € 9, written f < g, if there exists a function w € 98 such
that f(z) = g(w(z)), z € %.

A classical theorem of Fekete and Szegd (see [4]) states
thatif f € & is given by (1), then

3 -4y, if u<o,

|a3—pta§|£ 1+2exp<ﬁ>, ifosu<l, (8)

4p -3, if u>1.

This inequality is sharp in the sense that for each p there exists
afunction in & such that the equality holds. Later Pfluger (see
[5]) has considered the same problem but for complex values
of u. The problem of finding sharp upper bounds for the
functional |a; — ‘uaSI for different subclasses of &f is known as
the Fekete-Szeg6 problem. Over the years, this problem has
been investigated by many authors including [6-12].

For a function f € </, we consider the following differen-
tial operator introduced by Rdducanu and Orhan [13]:

(i) D sf(2) = f(2),

(ii) D, 3f(2) = Do f(2) = a2’ f"(2) + (@ - P)zf(2) +
(1-a+p)f(z),
(iii) Dl f(2) = Do (D' f(2)), 2 € X,

where 0 < f<aandm e Ny ={0,1,...}.
If the function f is given by (1), then, from the definition
of the operator D;'f[; f, it is easy to observe that

DZﬁf (z)=z+ Z(Dn (a, B, m) a,z", 9)

n=2

where

@, (o, Bym) = [1+ (afpn+a—B) (n—1)]",

n=2.
(10)

It should be remarked that the operator D}/ s generalizes
other differential operators considered earlier. For f € of, we
have

(i) DY f(z) =
Salagean [14];

(i) Dy, f(z) = D[ f(2), the operator studied by Al-
Oboudi [15].

D™ f(z), the operator introduced by

In view of (9), DZZ 8 f(z) can be written in terms of con-
volution as

Dsf (2) = (Gup * f) (@), z€%, 1)

where

Gup () =2+ OZO:d)n (. m)Z", ze¥. (12)

n=2
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Define the function g((xjé) such that

-1 __=
g () * Gup@)= 7=, 2€U (13)
It is easy to observe that
f(2)=gl; @)+ DIsf (). (14)

Making use of the differential operator D]/ s> we define
the following class of functions.

Definition 1. For0 <5 < 1,0 <A < 1,and |y| < 7/2, denote
by S 5(1,y, A) the class of functions f € o which satisfy the
condition

z(DZﬁf (z))’
(1=m) D2 f (@) + ne( D2 @)

R > Acosy,

zeU.
(15)

The class &7 5(17, y, A) contains as particular cases the fol-
lowing classes of functions:

Saps(0,1,1) = S8* (1),

Sap (0,7,0) =8 (),
Also, the class 52)13(11, y, A) consists of functions f € ¢f satis-
tying the inequality

!
R (eiy o (@) -
(1-7) f (@) +nzf' (2)

. (16)
Sap(0,0,0) =S

) >Acosy, ze.
17)

An analogous of the class &g (11, 7> A) has been recently stud-
ied by Murugusundaramoorthy [16].

The main object of this paper is to obtain sharp upper
bounds for the Fekete-Szegd problem for the class & Zfﬁ(n,

y,A). We also find sufficient conditions for a function to be
in this class.

2. Membership Characterizations

In this section, we obtain several sufficient conditions for a
function f € &/ to be in the class é’zﬁ(q, P, A).

Theorem 2. Let f € of, and let § be a real number with 0 <
S<LIf

2(D2y f@)

zeU,
(1= ) D5 f (2) + (D1 f(2))

-1l <1-36,

(18)
then f € 8¢ (1, y, A) provided that

ly| < cos™ (%ﬁ) . (19)
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Proof. From (18), it follows that

(D23 f (@)
(1-n) D f (&) + n2(D2 s £ (2)

= 1+(1-0)w(2),

(20)
where w(z) € 9. We have
R| #(Dipf () ,
(1- 1) Dy f (@) +nz(Drs f(2)
=R[71+1-dw(2)]
(21)

=cosy+(1-8)R (eiyw (z))
>cosy—(1-9) |eiyw (z)'
>cosy—(1-6)=Acosy,

provided that |y| < cos }((1 - 8)/(1 — ))). Thus, the proof is
completed. O

If in Theorem 2 we take § = 1—-(1—A) cos y, we will obtain
the following result.

Corollary 3. Let f € . If

Z(Dzﬁf(z))’
(1- 1) Dysf (2) + (D f(2))

- =1/ < (1-2A)cosy,

zeU
(22)

then f € é’;’fﬁ(q, P, A).

A sufficient condition for a function f € & to be in
the class §7'4(1,,A), in terms of coefficients inequality, is
obtained in the next theorem.

Theorem 4. If a function f € of given by (1) satisfies the ine-
quality

Y -n)@n-Dsecy+1-1)(1+n(n-1))]
n=2 (23)

X ®, (a, f,m) |a,| <1- A,

where0 < < 1,0 <A< 1, |yl < n/2, and O, (a, 5, m) is
defined by (10), then it belongs to the class Sy (11, y, A).

Proof. In virtue of Corollary 3, it suffices to show that the
condition (22) is satisfied. We have

z(D::ﬁf (z))l

;=1
(1-7) DZﬁf (2) + ﬂZ(DZﬁf (Z)>

o] e, @ pmaz
IR 0 0, (w B m) g,
< (1_’1) Z;L“;Z (n_l)q)n ((X’ﬁ’m) |an|
1- 22(:)2 (1 -n+t }7”) (Dn (‘X’ ﬁ’ m) |an|
(24)
The last expression is bounded previously by (1-1) cosy,
if
Z (1 - T]) (n-1) o, (“’ ﬁ’ m) |an|
n=2

<(Q —A)cosy(l - 020:(1 -1 +nn) @, (a, B,m) |a,,|>,

n=2

(25)
which is equivalent to
3 [(1 =) (1= Dsecy + (1= 1) (14 7= 1)
n=2 (26)
x @, (a,f,m)|a,| <1-A.
O

For special values of m, 7, y, and A, from Theorem 4, we
can derive the following sufficient conditions for a function
f € o to be in the classes é’g’ﬁ(n, Y, A), é’g’ﬁ(o, PA) =S (y,

A), and &g’ﬁ(O, y,0) = $*(y), respectively.

Corollary 5. Let f € of. If

(9]

Z [(1-7)(n-1) secy+(1-A1) (1 +nn-1))]|a,|
n=2
<1-4,
(27)

w}f)reo <n<1L0<A< 1 andlyl < /2 then f €Sg 50,
12 A).

Corollary 6 (see [17]). Let f € of. If

00

Z[(n—l)secy+1—)t]|an|Sl—/\, (28)

n=2

where 0 < A < 1, |y| < 71/2, then f € $™(y, A).

Corollary 7 (see [18]). Let f € of. If

(]

Z [1+(n-1) secy]la,| <1, (29)

n=2

where |y| < /2, then f € §*(y).



A necessary and sufficient condition for a function to be
in the class &7, (117> A) can be given in terms of integral rep-
resentation.

Theorem 8. A function f € o is in the class S 5(n,y,A) if
and only if there exists w € 9B such that

I Z_&ﬁi@ti]ﬁ)
f@) =g,5 (2) zeXp(J0 [1_;1”4, w@)] ¢ )

ze€U,
(30)

where Pry(2) and gg;)(z) are defined by (3) and (13), respec-
tively.

Proof. In virtue of (15), f € é’;’fﬁ(ry, y,A) if and only if there
exists w € 98 such that

z(DZfﬂf (z))’
(1-n) D f (@) +nz(Dsf (2)

7 =Py (). (3D

From the last equality, we obtain

.o : m,ﬂw(())—l]g)
Dug! (Z)_Ze"pgo[l—m,y(w(c» ;) &

Making use of (14) and (32), we have

Pryw(Q) -1 ] d()

L-npr, Q)] ¢

zeU,
(33)

ICIN :
F@=90@ zexp(L [

and thus, the proof is completed. O
For 0 < 0 < 27,0 < 7 < 1, define the function

Y (z,0,1)

= 9.5 @

. <r|:P/\,y(€i9((5+T)/(1+TC))—1:|d_{)
PAUo | Tonpn, (%@ v /e | T )
(34)

where p, . (2) and g(():ﬁl)(z) are defined by (3) and (13), respec-
tively.

In virtue of Theorem 8, the function ¥(z, 6, 7) belongs to
the class &7/ p(’% y, A). Note that ¥(z, 0, 0) is an odd function.

3. The Fekete-Szego Problem

In order to obtain sharp upper bounds for the Fekete-Szego
functional for the class szﬁ(r], > A), the following lemma is

required (see, e.g., [19, page 108]).

Abstract and Applied Analysis

Lemma 9. Let the function w € & be given by
[ee]
w(z) = anz", zeU. (35)
n=1

Then

lw,| <1, lw,| <1- |w1|2, (36)

|w2 - swf| <max{l,|s|}, for any complex number s.

(37)

The functions w(z) = z and w(z) = z?%, or one of their
rotations, show that both inequalities (36) and (37) are sharp.

First we obtain sharp upper bounds for the Fekete-Szego
functional |a; — pa;| with y real parameter.

Theorem 10. Let f € é’;':ﬁ(n, > A) be given by (1), and let y be
a real number. Then
2
|a3 - P‘a2|
(I-A)cosy
2
(1=1)"®; (a, B,m)

x|n+3-21(1+n)

—M4(1 GJQ)(S)TB(O:nf ™) , ifu<o,
(I1-A)cosy
S - @; (e pom)’
(I-A)cosy
(1-1)’®; (@ B,m)
4(1-1) @5 (a, B,m)
@3 (@ fum)

ifo, <u<o,

20 (1+n)-n-3], if u>o,,

(38)
where

) (o, B,m)

20; (o, B,m)’ 9

o, =(1+7)
_2-A(1+n) S pm)

2= 20, (a, B,m)’ (10)

and O, («, B, m), O;(«, B, m) are defined by (10) withn = 2
and n = 3, respectively.
All estimates are sharp.
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Proof. Suppose that f € oS’Zfﬁ(n, y,A) is given by (1). Then,
from the definition of the class &Zzﬁ(r;, y, A), there exist w €

B, w(z) = w,z + w,z* + w,z° + -+ such that
m !
z(Da)ﬁf (z))

(1= 1) Dy f (2) + (Dt (2)

T = p)t,y (lU (Z)) >

ze%.
(41)
Set pr,(2) =1+ pjz+ p,2° + p32° + ---. Equating the coef-
ficients of z and z* on both sides of (41), we obtain
a, = p1w, ’
(1-1) @, (a, B, m)

as = . [(1+’7P2+P2>w2+P1w2]~
2(1-n) @ (o, Bym) [\ 1-1"" ' e
42

From (5), we have p, = p, = 2¢”7(1 — 1) cos y, and thus we
obtain

2¢77 (1 -A)cosy
a, = wy,
P (1-n) @y (e pm)
e (-1 cosy

as = (43)
P (1-1) D5 (o Bom)
- 1
X [(2(”’ (1-1) cosy L/ l>wf +w2] .
-n
It follows that
|a3 - ‘uag'
(I-=A)cosy
<
(1-n) @3 (o, B,m)
27 (1 - 20, (a, B,
ey, g s
-7 @5 (o, B,m)
<y + [y }
(44)
Making use of Lemma 9 (36), we have
|a3 - W‘;
(I-A)cosy

= 0= )@, (@ pom)

<ie|

277 (1-A)cosy
L-n

zq) b )
><<1+;1—;4M>+1

> (oo )
<o}

|

(45)

5
or
o (I-A)cosy
s =] 0 (o o)
X [1 + (\/1 +M (2 + M) cos?y - 1) |w1|2] ,
(46)
where
2(1- 1) 20, (oc,ﬁfn))
M = 1 -—U—- . 47
1y (+"”®ﬂmﬁw )
Denote

F(x,y)z1+<\/1+M(2+M)x2—1>y2, (48)

where x = cosy, y = |w, |, and (x, y) € [0,1] x [0, 1].

Simple calculation shows that the function F(x, y) does
not have a local maximum at any interior point of the open
rectangle (0, 1) x (0, 1). Thus, the maximum must be attained
at a boundary point. Since F(x,0) = 1, F(0,y) = 1, and
F(1,1) = |1 + M]|, it follows that the maximal value of F(x, y)
may be F(0,0) =1 or F(1,1) = |1 + M]|.

Therefore, from (46), we obtain

(I-=A)cosy
= 1) @3 (o B, m)
where M is given by (47).

Consider first the case |1 + M| > 1. If y < 0,, where o, is
given by (39), then M > 0, and from (49), we obtain

|a3—ya§ < a max {1, |1+ Ml}, (49)

2
|a3 —ya2|
(1-A)cosy
(=) s (@ fom)

4(1-1) @5 (a, B,m)
@3 (o, B, m)

>

(50)

x[q+3—2)t(1+11)—y

which is the first part of the inequality (38). If 4 > o,, where
0, is given by (40), then M < -2, and it follows from (49) that

'33 —ya§|
(1-A)cosy
s 2
(1-1)"®; (o, B,m)
[ 4(1-1) @y (a, Bm)
X
@7 (o forn)

+20(1L+n)-n-3],

(51)

and this is the third part of (38).
Next, suppose that o, < u < 0,. Then, |1 + M| < 1, and
thus, from (49), we obtain

(I-A)cosy
1 - 1) @ (o, B;m)’

which is the second part of the inequality (38).

|a3 —‘uag < ( (52)



In view of Lemma 9, the results are sharp for w(z) = zand
w(z) = z* or one of their rotations. From (41), we obtain that
the extremal functions are ¥(z, 0, 1) and ¥(z, 0, 0) defined by
(34)witht=1and 7 =0. O

Next, we consider the Fekete-Szeg6 problem for the class
St (11> A) with y complex parameter.

Theorem 11. Let f € S4(1,y, A) be given by (1), and let yu be
a complex number. Then,

2
'aa_l/‘az|
- (I-A)cosy
- (1=7) @5 (a, B,m)
2(1-A)cosy
1-7

205 (o, B,m) i
X(“ 9 (o, form) ‘1"7)

X max {1,

3

(53)
The result is sharp.

Proof. Assume that f € é’;’fﬁ(n, y, A). Making use of (43), we
obtain

2
|a3 —ya2|
(I1-A)cosy
<
(1-1) @5 (e, B, m)
[Ze_i” (1-A)cosy
w,— | —————
1-7

» (M2®3 (“> B, m)
@ (o, o)

X

—1—11) —l]wf.

The inequality (53) follows as an application of Lemma 9 (37)
with

(54)

20, (a, B, m)
“02 (o, pom) ‘1‘”)‘1'

(55)

B 27 (1-1) cosy
s= -

The functions ¥(z,0,1) and ¥(z,0,0) defined by (34) with
7 =1 and 7 = 0 show that the inequality (53) is sharp. O

Our Theorems 10 and 11 include several various results
for special values of m, 7, y, and A. For example, taking
m =mn =7y = A = 0, in Theorem 10, we obtain the Fekete-
Szego inequalities for the class $* (see [2, 11]). The special
case m =1 = A = 0 leads to the Fekete-Szeg0 inequalities for
the class §*(y) (see [2]). The Fekete-Szego inequalities for the
class 8™ (y, A) (see [2]) are also included in Theorems 10 and
11.
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We classify some soliton nilpotent Lie algebras and possible candidates in dimensions 8 and 9 up toisomorphy. We focus on 1 <
2 < --- < ntype of derivations, where 7 is the dimension of the Lie algebras. We present algorithms to generate possible algebraic

structures.

1. Introduction

In this paper, we compute and classify n-dimensional (n =
8, 9) nilsoliton metric Lie algebras with eigenvalue type
1 < 2 < < n, which will be called “ordered type
of Lie algebra” throughout this paper. We use MATLAB to
achieve this goal. In the literature, six-dimensional nilpotent
Lie algebras have been classified by algorithmic approaches
[1]. In dimension seven and lower, nilsoliton metric Lie
algebras have been classified [2-9]. Summary and details of
some other classifications can be found in [10]. In our paper,
we focus on dimensions eight and nine. We note that we
have found that our algorithm gives consistent results with
the literature in lower dimensions. We use a computational
procedure that is similar to the one that we have used in our
previous paper [4].

In our previous paper, we classified all the soliton and
nonsoliton metric Lie algebras where the corresponding
Gram matrix is invertible and of dimensions 7 and 8 up to
isomorphism. If corresponding Gram matrix is invertible,
then the soliton metric condition Uy = [1] has a unique
solution. So in this case, it is easy to check if the algebra is
soliton or not. But in noninvertible case, there is more than
one solution. Therefore it is hard to guess if one of the solu-
tions provides the soliton condition without solving Jacobi
identity which is nonlinear. On the other hand, it may be easy
if we can eliminate some algebras which admit a derivation D
that does not have ordered eigenvalues without solving the

following soliton metric condition Uv = [1]. For this, we
prove that if the nilpotent Lie algebra admits a soliton metric
with corresponding Gram matrix of # being noninvertible,
all the solutions of Uv = [1] have a unique derivation.
This theorem allows us to omit several cases that come from
nonordered eigenvalues without considering Jacobi identity.

This paper is organized as follows. In Section 2, we
provide some preliminaries that we use for our classifications.
In Section 3, we give specific Jacobi identity conditions for
Lie algebras up to dimension nine. This allows us to decide
whether the Lie algebra has a soliton metric or not. In
Section 4, we give details of our classifications with specific
examples and provide algorithmic procedures. Section 5
contains our concluding remarks.

2. Preliminaries

Let (1,, Q) be a metric algebra, where y ¢ A’ ® 1", Let
B = {X;}!, beaQ-orthonormal basis of My (we always assume
that bases are ordered). The nil-Ricci endomorphism Ric,, is
defined as (RicHX, Y) = ricH(X, Y), where

ri, (067) = — 23 (X X)L [0x))
1’:‘ 1)
+ a2 X X1 ) (1% X7



for X,Y € n (we often write an inner product Q(,-)
as (,-)). When 7 is a nilpotent Lie algebra, the nil-Ricci
endomorphism is the Ricci endomorphism. If all elements
of the basis are eigenvectors for the nil-Ricci endomorphism
Ricﬂ, we call the orthonormal basis a Ricci eigenvector basis.

Now we define some combinatorial objects associated to

a set of integer triples A € {(i, j,k) | 1 < i, j,k < n}. For
:
where {e}}_, is the standard orthonormal basis for R". We

1 <4, j,k < n, define 1 x n row vector yfj to be eiT +e€; — e,t(,
call the vectors in { yfj | (i, j,k) € A} root vectors for A. Let
V1> Vas---» YV, (Where m = |A]) be an enumeration of the
root vectors in dictionary order. We define root matrix Y,
for A to be the m x n matrix whose rows are the root vectors
V1> Vas - -» Yy The Gram matrix U, for A is the m x m matrix
defined by U, = Y,Y,; the (i, j) entry of U, is the inner
product of the ith and jth root vectors. It is easy to see that
U is a symmetric matrix. It has the same rank as the root
matrix; that is, Rank(U,) = Rank(Y,). Diagonal elements
of U are all three, and the off-diagonal entries of U are in
the set {-2,-1,0, 1, 2}. For more information, see [11]. Let D
have distinct real positive eigenvalues, and let A index the
structure constants for # with respect to eigenvector basis B.
If (i}, ji,ky) € A and (i,, j,,k,) € A, then (ysl)jl,yi’zsz) #2.
Thus U does not contain two as an entry [4].

Lemmal. Let (1, Q) be an n-dimensional inner product space,
2% .
and let ‘u.be an element ofA. nen. suppqse that 1, admits a
symmetric derivation D having n distinct eigenvalues 0 < A, <
A, < .-+ < A, with corresponding orthonormal eigenvectors
X, X5, oos X, Let ocfj denote the structure constants for n with

respect to the ordered basis B = {X;}"_,. Let1 < i < j < n. Then

(1) ifthereissomek € {1,2,...,n} such that A, = A; + Aj,
then [X;, X] is a scalar multiple of X;; otherwise X;
and X j commute;

(2) ocfj #0 if and only if X € [n,,1,].

Theorem 2 (see [11]). Let 5 be a vector space, and let B =
X, be a basis for 1. Suppose that a set of nonzero structure
constants ocf.f ; relative to B, indexed by A, defines a skew
symmetric product on 3. Assume that if (i, j,k) € A, then
i < j < k. Then the algebra is a Lie algebra if and only if
whenever there exists m so that the inner product of root vectors
(yfj,yl’Z) = —1 for triples (i, j,1) and (I, k,m) or (k,I,m) in A,
the equation

s om s om s om _
Z“i,j“s,k oo oy e =0 (2)
s<m

1

i,

holds. Furthermore, a term of form o

only if (y, , yii) = —1

m o )
9 is nonzero if and

Theorem 3 (see [11]). Let (17,4, Q) be a metric algebra and B =
{X;}, a Ricci eigenvector basis for 1, Let Y be the root matrix
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Jor .. Then the eigenvalues of the nil-Ricci endomorphism are
given by
B 1

.B_ lor
RIC”— 2Y v, (3)

where v = [o?].

Theorem 4 (see [4, 11]). Let (1,Q) be a nonabelian metric
algebra with Ricci eigenvector basis B. The following are
equivalent.

1) (17#, Q) satisfies the nilsoliton condition with nilsoliton
constant f3.

(2) The eigenvalue vector Vi, for D = Ric — S1d with
respect to B lies in the kernel of the root matrix for
(17#, Q) with respect to B.

(3) For noncommuting eigenvectors X and Y for the nil-
Ricci endomorphism with eigenvalues kx and Ky,
the bracket [X,Y] is an eigenvector for the nil-Ricci
endomorphism with eigenvalue kyx + ky — f3.

(4) B = yfj Ric for all (i, j, k) in A(n,, B).

Theorem 5 (see [4]). Let n be an n-dimensional nonabelian
nilpotent Lie algebra which admits a derivation D having
distinct real positive eigenvalues. Let B be a basis consisting of
eigenvectors for the derivation D, and let A index the nonzero
structure constants with respect to B. Let U be the m x m Gram
matrix. IfU is invertible, then the following hold:

() [Al<sn-1;
(i) if iy, jiky) € A and (iy jook;) € A then (yy,,
yi]zz,j2> -1
3. Theory

This section provides some theorems and their proofs that
allow us to consider fewer cases for our algoritm. The
following theorem gives a pruning method while Gram
matrix is noninvertible.

Theorem 6. Let 7 be an n-dimensional nilsoliton metric Lie
algebra, and U the corresponding Gram matrix which is
noninvertible. Then Ker(Y") = Ker(U). Furthermore all of the
solutions of Uv = [1] correspond to a unique derivation.

Proof . Since rank of a matrix is equal to the rank of its Gram
matrix, then p = Rank(Y) = Rank(U). LetU : R? — R?
and YT RP? — R” denote the linear functions (with
respect to the standard basis) that correspond to the Gram
matrix U and the transpose of the root matrix Y, respectively.
Since Rank(U) = Rank(Y) = Rank(Y7) and by rank-nullity
theorem, we have

Ker (U) = Ker (YT). (4)

Let v be a particular solution and v, the last column of
reduced row echelon matrix [U, [1]]. Then v, is also a solution
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of Uv, = [1]. Therefore U(v—v,) = 0; thatis, (v—v,) € Ker(U).
Using (4), then (v — v,) € Ker(Y"). For the solution v,
suppose that we denote D, for the Nikolayevsky derivation,
Ric, for the Ricci tensor, and f3, for the soliton constant. Then
using (3), we have
. . |

(Ric — Ricy) = EY (v=v,) =0. (5)
Then Ric = Ric,. Using Theorem 4, we have 8 = f3,, which
implies that D = D,,. 0

Lemma 7. If nilsoliton metric Lie algebra n has ordered type
of derivations 1 < 2 < --- < n, then its index set \ consists of
triples (i, j,i + j).

Proof. If Vy = (A, Ay..., A,)" is the eigenvalue vector of D
with eigenvector basis B = {X,}"_, for #, then by Theorem 4,
Vp lies in the kernel of Y. Thus for each element (i, j, k) € A,
Ai+A;= A =0;thatis, A; +A; = A, By Lemma 1, [X;, X;] =

AX, for some A € R.Since A; =iforalli € {1,2,...,n}, k =
i+ jand [X;, X;] = AX;, ;. Hence, the index set for ordered
type of derivations is of form (i, j,i + j). O

The next corollary describes the index triples (i, j, k)
and the Jacobi identity for algebras with ordered type of
derivations.

Corollary 8. The algebra ) is a Lie algebra if and only if for all
pairs of form (i, j,1) and (I, k, m) or (i, j, 1) and (k,l,m) in A g
with k ¢ {i, j} and for all m > max{i + 3, j+2, 5}, the following
equation holds:
o 0+ o+ og el = 0.
3§s<m§{i,j,k} ! g ! (6)
If in addition A; = i fori = 1,...,n, then the algebra 1] is
a Lie algebra if and only if for all pairs of form (i, j,i + j) and
(i+j,k,i+j+k)or(i,j,i+j)and (k,i+ j,i+ j+k)in A g with
k ¢ {i, j,i+ j}and forallm =i+ j+k > max{2i + 2, j + 2,6},
the equation

Z ocl]ocsk+ockcx +(xkl S] =0 )
4£s<m,s€{i,]}

holds.

Proof. By Theorem 7 of [11], the algebra 7, defined by u is
a Lie algebra if and only if whenever there exists m so that

(yfj,yl’Z) = -1 for triples (i, j,I) and (I,k,m) or (k,I,m) in
AB: (2)
Z(xlj $k+0ck(x +(xkl':1] 0 )
s<m

holds. Furthermore, if i, j, and k are distinct the product
f]oclk is nonzero if and only if (}/,] Vi) =~
Suppose that (yij,ylk) =-1for (i, j,1) € AB and (L, k,m)
or (k,I,m) in Ap. By definition of A 5, we have i < j. By
Lemmal, j < I,I < m,and k < m. Sincei < j < I < m,

we know that m > i + 3. Similarly, j < [ < m implies that
j+2 <mIfi = korj = k, then (yfj,y,’;:) = 0, and so
i, j, and k must be distinct. Since i, j, k, and [ are all distinct
and less than m, we know that m > 5. Thus an expression of
form

“z]“sk+(x]k‘x +akt‘x51 (9)

is nonzero only if m > max{i + 3, j + 2, 5},and k ¢ {3, j}.

Suppose that A; = i, and (i, j,I) and (I, k,m) are in the
index set. Then from Lemma 7, = i + j which implies that
m =i+ j+k Weknowthat1 <i < j <[ < m. Then, since
j=i+landk > 1, wehave2i+2 < i+ j+k = m.Since
2i +2 < m,m = 5 implies that i = 1. So there is no possible
(i, j, k), where all i, j, k are distinctand i < j < mwithi+ j+k.
Thus if m = 5, then (yfj, i) # — L. Therefore, if A; = i, an
expression of form

(xz](xsk-'—ocjk(x +“k1 s; (10)

is nonzero only if m > max{2i + 2, j + 2, 6}, and k ¢ {3, j}.
By Lemmal, X, and X, are in [r,, r]M]L, and so o, #0
which implies that s > 3 and r#s, t#s. Therefore all
expressions in (10) with s < 3 or s € {i, j, k} are identically
zero and may be omitted from the summation for any
m. O

The next corollary describes some equations in the
structure constants of a nilpotent metric Lie algebra that are
equivalent to the Jacobi identity. Each of the terms ocfjocg'C in
the following equations corresponds to each of -1 entry in the
Gram matrix U. Therefore, the following equations are useful
for noninvertible case since there is no —1 entry in the Gram
matrix for the invertible case.

Corollary 9. Let (r,,{---,-+-)) be an n-dimensional inner

product space where n < 9, and, u be an element of A°n* ® 1.
Suppose that the algebra n,, defined by y admits a symmetric
derivation D having n eigenvalues 1 < 2 < --- < n with corre-
sponding orthonormal eigenvectors X, X,, ..., X,,. oc;fj denote
the structure constants for 1 with respect to the ordered basis
B = {X;},, and let A index the nonzero structure constants
as defined in (2). The algebra n, is a Lie algebra if and only

if

4 6 5 6
050, + 05500, =0, (1)
3 7 5 7 6 7 _
Q0G4 — Q0 — X0, = 0, (12)
3 8 5 8 6 8 7 8 7 8 _
Q05 + 0,053 + 050, + 0500, + 0,0, =0, (13)
30ttt — il — ol —atdl = 0
K3 T K305 — Ky3®ys — Kpglsq — Gz lyy — K35y =
(14)

holds.
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TaBLE 1: Possible (i, j, k) for m = 6.

Case i j k PT
(a) 1 2 3 _
(b) 1 3 2 v
(0) 1 4 1 —
(d) 2 3 1 Y
(e) 2 4 0 _

Proof. Following Lemma 7, the index set consists of elements
of form (i, j,i + j). Therefore the number s equals to i + j in

D m .
the expression «; ;. From the previous corollary,

«; joc:f’k + ocj.)koc:"’i + ocf()icx:'; (15)
isnonzeroonlyifm > 6,and k ¢ {i, j}. Also k # i+ j; otherwise
oy = 0.

If m = 6,2i +2 < m implies that i < 2; that is, possible
numbers for “/” are 1 and 2. Possible and not possible (i, j, k)
triples, which are being used in

s m s om s om _
Z 0 O j O (O + 0 0 = 0 (16)
3Ss<m,s¢{i,j,k}

and where i+ j+k = 6, are illustrated in Table 1. The notations
in the table are as follows v := yes; — = no; PT = possible
triple.

In the case (a), i + j = k, and then it is not a possible
triple. In the case (b), i < j, i, j, k are distinct, and k #i + j. So
it is a possible triple. In the case (c), i = k, and so it is not a
possible triple. In the case (d), i < j, and all i, j, k are distinct
asi+ j#k. Thus it is a possible triple. In the case (e), k is not
a natural number, and so it is not a possible triple. Therefore
only possible (i, j, k) triples are (1, 3,2) and (2, 3,1). Triples
(1,3,2) and (2, 3, 1) correspond to nonzero products “113“22
and (x;socg’l, respectively. Using the skew-symmetry, (2) turns
into the following equation:

4 6 5 6
&30, + 03005 =0, (17)

which gives (11). Using the same procedure for m = 7,
possible (i, j, k) triples are (1,2, 4), (1,4,2) and (2, 4, 1), which
correspond to nonzero &,al,, o,al,, and aS,a, respec-
tively. Therefore (12) is obtained. Equations (13) and (14) can
be obtained by the same way. O

As an illustration, we show how to use the results of this
section in the following example.

Example 10. Let n be an 8-dimensional algebra with nonzero
structure constants relative to eigenvector basis B indexed by

A=1{(1,23),(1,3,4),(1,4,5),(1,6,7),
18
(2,3,5),(2,6,8),(3,4,7),(3,5,8)} . 1
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Computation shows that the structure vector [o?] is a
solution to Uv = [1]g , ; if and only if it is of form

3
17
10
@ | F
(“Ts)z 17
(“?4)2 8
7
JETIN B R B BT
@y ] 2
8 17
(“26)2 12
7 J—
(“34)2 17
(0425) 7 (19)
17
0
0
1 1
0 -1
-1 -1
0 1
+X 0 |+v 1
-1 -1
0 -1
1 0
0 1

Equation (13) from the previous corollary leads

<—%+X+Y>-Y=<§—X—Y)-Y
(20)

= X+Y=—.
17

Moreover, using (12), we find that X = 3/17and Y = 6/17,
which means that («)* = —2/17. Thus 77 is not a Lie algebra.

4. Algorithm and Classifications

In this section, we describe our computational procedure and
give the results in dimensions 8 and 9.

4.1. Algorithm. Now we describe the algorithm. The following
algorithm can be used for both invertible and noninvertible
cases.

Input. The input is the integer n which represents the dimen-
sion.

Output. The output is two 0 — 1 matrices Wsoliton and
Uninv listing characteristic vectors for index sets A of ©,,.
The matrix Wsoliton has as its rows all possible characteristic
vectors for canonical index sets A for nilpotent Lie algebras
of dimension n with ordered type nonsingular nilsoliton
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TABLE 2: 8-dimensional nilsoliton metric Lie algebras.
Lie bracket Index Nullity
. (0,0, \/274/2223 - 12, 1/99/764 - 13,~/527/8179 - 14 + /1532/9311 - 23,/101/2154 - 15 + p 3
\/250/4199 - 24, A/150/3151 - 16 + 1/110/367 - 25 + \/110/367 - 34, /7/17 - 17)
5 (0,0, /82/7253 - 12, \[4/34 - 13,/97/299 - 14 + [6/34 - 23,/1/34 - 15 + /9/34 - 24,~/10/34 - 16 + p 4
\/1998/12097 - 25 + 1/397/13917 - 34, 1/728/2883 - 17 + /637/4000 - 35)
5 (0,0,+/163/702 - 12, /263/2572 - 13, 1/343/1334 - 14 + /547/2871 - 23,/175/2358 - 15 + 6 3
\/160/1149 - 24, 1/388/2509 - 16 + 1/518/6185 - 25, \/43/13870 - 17 + 1/915/2239 - 35)
TaBLE 3: The 9-dimensional nilsoliton metric Lie algebras of nullities 1 and 2.
Lie bracket Index  Nullity
1 (0,0,0,0, V45 - 23, V14 - 24, /91 - 25 + /91 - 34, V136 - 17 + /29 - 26 + V14 - 35, V/104 - 18 + 4.27) 4 1
2 (0,0,1.12,0,1.14 + /3-23,0, V6 - 25 + V6 - 34,/8 - 17 + 1.26 + /2 - 35, /6 - 18+/2 - 27) 5 2
3 (0,0,V21-12,0,v21 14+ v/39-23,0, V13- 16 + V70 - 25 — /70 - 34, \/88 - 17 + \/42 - 35, /65 - 18 + /39 - 27) 5 2

derivation whose canonical Gram matrix U is invertible.
The matrix Uninv has as its rows all possible characteristic
vectors for canonical index sets A for nilpotent Lie algebras
of dimension n with ordered type nonsingular nilsoliton
derivation whose canonical Gram matrix U is noninvertible.
In the dimensions 8 and 9, there is no example for invertible
case. Thus Wsoliton is an empty matrix. Therefore we give the
algorithm for the noninvertible case.

Algorithm for the Noninvertible Case. Consider the following.

(i) Enter the dimension 7.
(ii) Compute the matrix Z,,.
(iii) Compute the matrix W.

(iv) Delete all rows of W containing abelian factor which
is the row that represents direct sums of Lie algebras.

(v) Remove all rows of W such that the canonical Gram
matrix U associated to the index set A is invertible.

(vi) Define eigenvalue vector v, = (1,2, 3,...,n)T in
dimension 7.

(vii) Remove all rows of W if v(i) = v,(i) < 0 where v is the
general solution of U, v = [1],,,; and v, is the vector
that we have defined in the proof of Theorem 6.

(viii) Remove all the rows of W such that the corresponding
algebra does not have a derivation of eigenvalue type
1<2<---<n

(ix) Remove all the rows of W such that the correspond-
ing algebra does not satisty Jacobi identity condition,
which is obtained in Corollary 9.

After this process, we solve nonlinear systems which
follow from Jacobi identity. In order to see how the algorithm
works, we give the following example for n = 6.

Example 11. Letn = 6. Then

0 = {(1,2,3),(1,3,4),(1,4,5),(1,5,6) ,(2,3,5), (2,4,6)} .
(21)

TABLE 4: The 8-dimensional nilsoliton metric Lie algebra candidates.

Lie bracket Index  Nullity

1 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 6 4
116 +1.34, 117 + 1.26 + 1.35)

2 (0,0, 1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 6 4
1.16 +1.25, 1.17 + 1.26 + 1.35)

3 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 6 4
1.16 + 1.25 + 1.34, 1.17 + 1.26)

4 (0,0, 112,113, 1.14 + 1.23, 1.15 + 1.24, 6 5

1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35)

TaBLE 5: Number of 9-dimensional nilsoliton metric Lie algebra
candidates.

Nullity Number of Lie algebras
3 98
4 81
5 45
6 22
7 7
8
So, matrix Z is 6 x 3 of form
123
134
145
Zg 156 (22)
235
246

Since |®¢| = 6, the matrix W is of size 2% x 6 as follows

S O O
o O O
o O O
S O O
— O O
S = O

(23)

&
Il

111111
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TABLE 6: The 9-dimensional candidates of nullities 6 and 8.
Lie bracket Index Nullity
1 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.36 + 1.45) 6 6
2 (0,0,1.12,1.13,1.14, 1.15, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.36 + 1.45) 7 6
3 (0,0,1.12,1.13,1.14 + 1.23, 115 + 1.24, 1.16 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.36 + 1.45) 7 6
4 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.36 + 1.45) 7 6
5 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36 + 1.45) 7 6
6 (0, 0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.45) 7 6
7 (0,0,1.12,1.13,1.14 + 1.23,1.15 + 1.24, 1.16 + 1.34,1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.36) 7 6
8 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.36 + 1.45) 7 6
9 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25,1.17 + 1.35, 1.18 + 1.27 + 1.36 + 1.45) 7 6
10 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17, 1.18 + 1.27 + 1.36 + 1.45) 7 6
1 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.45) 7 6
12 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.36) 7 6
13 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25,1.17 + 1.26 + 1.35, 1.18 + 1.36 + 1.45) 7 6
14 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.36 + 1.45) 7 6
15 (0, 0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.45) 7 6
16 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.36) 7 6
17 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25, 1.17 + 1.26, 1.18 + 1.27 + 1.36 + 1.45) 7 6
18 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25,1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.45) 7 6
19 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25,1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.36) 7 6
20 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.45) 7 6
21 (0,0,1.12,1.13,1.14 + 1.23, 115 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36) 7 6
22 (0,0,1.12,1.13,1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27) 7 6
23 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.36 + 1.45) 7 8

The first row of W, represents empty matrix, row two rep-
resents the subset {(2,4,6)} of O, and so forth. Eliminating
rows that represent direct sums, we have 33 rows in W matrix.
Therefore none of the rows of W corresponds to Lie algebras
that can be written as direct sums. These algebras correspond
both to invertible and noninvertible Gram matrices. There
is no example for the invertible case. For the noninvertible
case, there is one ordered type nilsoliton metric Lie algebra 7.
Let B be the eigenvector basis for #, whose nonzero structure
constants are indexed by

A, =1{(1,2,3),(1,3,4),(1,4,5),(1,5,6),(2,3,5),(2,4,6)} .
(24)

Computation shows that the structure vector [o?] is a solution
toUv = [1]¢ , ; if and only if it is of form

(“32)

Q32 2 0
04

NS RAN .
o] = ((xs)2 "l s | Tl
e 5 -1
("‘23)2 0 1

(“34)

(25)

By Corollary 9, # satisfies (11). Solving the equation for ¢, we
find that

(of308,)” = (o)
(11 +1t)t = (55 —t)7, (26)

t =25.

After rescaling and solving for structure constants from [a?],
we see that letting

(X1, X,] = @Xy (X1, X5] = 6X,,

(X, X,] = V22X5,  [X,X;5] = V30X, (27)
(X5, X5] = \/%Xp (X5, X4] = 5%
defines a nilsoliton metric Lie algebra, previously found in [3].

4.2. Classifications. Classification results for dimensions 8
and 9 appear in Tables 2 and 3, respectively. We use vector
notations to represent Lie algebra structures. For example, the
list

(o,o,o,o,\/E-23,\/ﬁ.24,\/ﬁ-25+ V91 - 34, V136 - 17

+129-26 + V14 - 35,104 - 18+4-27)
(28)
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TaBLE 7: The 9-dimensional nilsoliton metric Lie algebra candidates of nullity 3.

Lie bracket Index Nullity
1 (0,0,0,0,1.23,1.24,1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18, 1.27 + 1.36 + 1.45) 4 3
2 (0,0,1.12,0,1.23,1.24,1.16 + 1.25 + 1.34,1.17, 1.18 + 1.27 + 1.36 + 1.45) 5 3
3 (0,0,1.12,0,1.23,1.24,1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.45) 5 3
4 (0,0,112, 0, 1.23,1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.36) 5 3
5 (0,0,1.12,0,1.23,1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.36 + 1.45) 5 3
6 (0,0,1.12, 0, 1.23,1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35,1.18 + 1.45) 5 3
7 (0,0,1.12, 0,1.23,1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.36) 5 3
8 (0,0,112,0,1.23,1.24,1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.45) 5 3
9 (0,0,112,0,1.23,1.24,1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36) 5 3
10 (0,0,112,0,1.23,1.24, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27) 5 3
11 (0,0,1.12,0,1.14 +1.23, 0, 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36 + 1.45) 5 3
12 (0,0,1.12,0,1.14 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26 + 1.35, 118 + 1.27 + 1.45) 5 3
13 (0,0,1.12,0, 1.14 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26 + 1.35, L.18 + 1.27 + 1.36) 5 3
14 (0,0,1.12, 0, 1.14 + 1.23,1.24, 1.25 + 1.34, 1.17, 1.18 + 1.27 + 1.36 + 1.45) 5 3
15 (0,0,1.12, 0, 1.14 + 1.23, 1.24, 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.36) 5 3
16 (0,0,1.12, 0, 1.14 + 1.23,1.24, 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.36 + 1.45) 5 3
17 (0,0,1.12, 0, 1.14 + 1.23,1.24, 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.45) 5 3
18 (0,0,112,0,1.14 + 1.23,1.24, 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.45) 5 3
19 (0,0,1.12,0,1.14 + 1.23, 1.24,1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.45) 5 3
20 (0,0,112,0,1.14 + 1.23,1.24, 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36) 5 3
21 (0,0,1.12, 0, 1.14 + 1.23,1.24,1.25 + 1.34, 1.17 + 1.26 + 1.35,1.18 + 1.27) 5 3
22 (0,0,112,0, 1.14 + 1.23, 0, 116 + 1.25 + 1.34, 1.17, 118 + 1.27 + 1.36 + 1.45) 5 3
23 (0,0,112, 0, 1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.45) 5 3
24 (0,0,112,0,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.36) 5 3
25 (0,0,1.12, 0, 1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.36 + 1.45) 5 3
26 (0,0,112,0,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.45) 5 3
27 (0,0,112,0,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.45) 5 3
28 (0,0,112,0,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36) 5 3
29 (0,0,112,0,1.14 +1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27) 5 3
30 (0,0,1.12, 0, 1.14 + 1.23, 1.24, 1.16 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.45) 4 3
31 (0,0,112, 0, 1.14 + 1.23,1.24, 1.16 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.36) 4 3
32 (0,0,112, 0, 1.14 + 1.23,1.24, 1.16 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.45) 4 3
33 (0,0,1.12, 0, 1.14 +1.23,1.24, 1.16 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.36) 4 3
34 (0,0,1.12, 0, 1.14 + 1.23,1.24, 1.16 + 1.34, 1.17 + 1.26 + 1.35,1.18 + 1.27) 4 3
35 (0,0, 112,113,123, 0, 116 + 1.25,1.17 + 1.26 + 1.35, 1.27 + 1.36 + 1.45) 4 3
36 (0,0, 112,113, 1.14 + 1.23, 0, 1.25 + 1.34, 1.26 + 1.35, 1.18 + 1.27 + 1.45) 5 3
37 (0, 0,1.12,1.13,1.14 + 1.23, 0, 1.25 + 1.34, 1.26 + 1.35, 1.18 + 1.27 + 1.36) 5 3
38 (0,0, 112,113, 1.14 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26, 1.27 + 1.36 + 1.45) 5 3
39 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26 + 1.35,1.27 + 1.45) 5 3
40 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26 + 1.35,1.27 + 1.36) 5 3
41 (0,0,1.12,1.13,1.14, 0, 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36 + 1.45) 5 3
42 (0,0,1.12,1.13,1.14, 0, 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.45) 6 3
43 (0,0,1.12,1.13,1.14, 0, 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27 + 1.36) 6 3
44 (0,0,112,1.13,1.14 + 1.23, 0, 1.25 + 1.34, 117 + 1.26, 1.18 + 1.36 + 1.45) 6 3
45 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.45) 6 3
46 (0,0,1.12,113, 114 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.45) 6 3
47 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36) 6 3
48 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27) 6 3
49 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.26 + 1.35, 1.27 + 1.45) 5 3
50 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.26 + 1.35, 1.27 + 1.36) 5 3
51 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.35, 1.18 + 1.27 + 1.45) 5 3
52 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34,1.35, 1.18 + 1.27 + 1.36) 5 3
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Lie bracket Index Nullity
53 (0,0,1.12,1.13, 1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.26 + 1.35, 1.18 + 1.45) 5 3
54 (0,0,1.12,1.13, 1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.26 + 1.35, 1.18 + 1.36) 5 3
55 (0,0, 112,113, 1.14 + 1.23, 0, 1.16 + 1.25 + 1.34,1.26 + 1.35, 1.18 + 1.27) 5 3
56 (0,0,1.12,1.13,1.14, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.27 + 1.36 + 1.45) 5 3
57 (0,0,1.12,1.13,1.14, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.27 + 1.45) 5 3
58 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17, 1.27 + 1.36 + 1.45) 5 3
59 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.35,1.27 + 1.45) 5 3
60 (0,0,1.12,1.13,1.14, 0, 116 + 1.25 + 1.34, 1.17, 118 + 1.27 + 1.36 + 1.45) 6 3
61 (0,0,1.12,1.13,1.14, 0, 116 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27 + 1.45) 6 3
62 (0,0,1.12,1.13, 1.14, 0, 1.16 + 1.25 + 1.34,1.17 + 1.35, 1.18 + 1.27 + 1.36) 6 3
63 (0,0,1.12,1.13, 1.14, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.45) 6 3
64 (0,0,1.12,1.13,1.14, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.27 + 1.36) 6 3
65 (0,0,1.12,1.13,1.14, 0, 116 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18 + 1.27) 6 3
66 (0,0, 112,113, 1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17, 1.18 + 1.36 + 1.45) 6 3
67 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.45) 6 3
68 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.45) 6 3
TaBLE 8: The 9-dimensional nilsoliton metric Lie algebra candidates of nullity 3.
Lie bracket Index Nullity
69 (0,0, 112,113, 1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17, 1.18 + 1.27 + 1.45) 6 3
70 (0,0,1.12,1.13, 1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17, 1.18 + 1.27 + 1.36) 6 3
71 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27) 6 3
72 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26, 1.18 + 1.45) 6 3
73 (0,0,1.12,1.13,1.14 + 1.23, 0, 1.16 + 1.25 + 1.34, 1.17 + 1.26 + 1.35, 1.18) 6 3
74 (0,0,1.12,1.13,1.14, 1.15, 1.25 + 1.34, 1.26, 1.18 + 1.27 + 1.36 + 1.45) 6 3
75 (0,0,1.12,1.13,1.14, 1.15, 1.25 + 1.34, 1.26 + 1.35, 1.18 + 1.27 + 1.45) 6 3
76 (0,0, 112, 1.13, 1.14, 1.15, 1.25 + 1.34, 1.26 + 1.35, L.18 + 1.27 + 1.36) 6 3
77 (0,0,1.12,1.13, 1.14, 1.15, 1.25 + 1.34, 1.17, .18 + 1.27 + 1.36 + 1.45) 6 3
78 (0,0, 112, 1.13, 1.14, 1.15, 1.25 + 1.34, 1.17 + 1.35, L.18 + 1.27 + 1.36) 6 3
79 (0,0, 112,113, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.26, 1.27 + 1.36 + 1.45) 7 3
80 (0,0,1.12,1.13, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.26 + 1.35, 1.27 + 1.45) 7 3
81 (0,0,1.12,1.13, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.26 + 1.35, 1.27 + 1.36) 7 3
82 (0,0,1.12,1.13,1.14, 1.15, 1.16 + 1.25 + 1.34, 1.35, 1.18 + 1.27 + 1.45) 7 3
83 (0,0,1.12,1.13,1.14, 1.15, 1.16 + 1.25 + 1.34, 1.35, 1.18 + 1.27 + 1.36) 7 3
84 (0,0,1.12,1.13,1.14, 1.15, 1.16 + 1.25 + 1.34, 1.26, 1.18 + 1.27 + 1.45) 7 3
85 (0,0, 1.12, 1.13, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.26, 1.18 + 1.27 + 1.36) 7 3
86 (0,0, 1.12, 1.13, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.26 + 1.35, 1.18 + 1.27) 7 3
87 (0,0, 112, 1.13, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.17, 1.27 + 1.36 + 1.45) 6 3
88 (0,0, 112, 1.13, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.27 + 1.45) 6 3
89 (0,0,1.12,1.13, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.27 + 1.36) 6 3
90 (0,0, 112,113, 1.14, 1.15, 1.16 + 1.25 + 1.34, 1.17, 1.18 + 1.27 + 1.45) 7 3
91 (0,0,1.12,1.13,1.14, 1.15, 1.16 + 1.25 + 1.34, 1.17, 1.18 + 1.27 + 1.36) 7 3
92 (0,0,1.12,1.13,1.14, 1.15, 1.16 + 1.25 + 1.34, 1.17 + 1.35, 1.18 + 1.27) 7 3
93 (0,0,1.12,1.13,1.14 + 1.23, 115 + 1.24, 1.16 + 1.34, 1.17 + 1.35, 1.18) 7 3
94 (0,0,1.12,1.13, 1.14 + 1.23,1.15 + 1.24, 1.16 + 1.34, 1.17 + 1.26, 1.18) 7 3
95 (0,0,1.12,1.13, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25, 1.17, 1.18 + 1.45) 7 3
96 (0,0, 1.12,1.13, 1.14 + 1.23,1.15 + 1.24, 1.16 + 1.25, 1.17, 1.18 + 1.36) 7 3
97 (0,0, 112,113, 1.14 + 1.23, 1.15 + 1.24, 1.16 + 1.25, 1.17 + 1.35, 1.18) 7 3
98 (0,0,1.12,1.13,1.14 + 1.23,1.15 + 1.24, 1.16 + 1.25 + 1.34, 1.17, 1.18) 7 3




Abstract and Applied Analysis

in the first row of Table 3 is meant to encode the metric Lie
algebra (n, (-,-)) with orthonormal basis B = {Xi}f.;:1 and
bracket relations

(X5, X5] = \/EXS’ (X5, X, = \/EX@

(X5 Xs] = \/9_1X7’ (X5 X,] = \/9_1X7’

[X,X,] = V136Xs,  [X, X¢] = V29X, (29)

(X5, X5] = V14X, [X,, Xg] = V104X,

[Xz’X7] = 4X,.

4.2.1. Candidates of Nilsoliton Metrics. Table 5 illustrates how
many possible candidates of Lie algebras appear in dimension
9 up to the nullity of its Gram matrix. The algebras illustrated
in Table 4 are possible candidates of nilsoliton metric Lie
algebras with ordered type of derivations in dimension 8.
Here, as an example we give potential Lie algebra structures
when the nullity of their corresponding Gram matrices are 3,
6 and 8 in Tables 6, 7, and 8 respectively for dimension nine.

5. Conclusion

In this work, we have focused on nilpotent metric Lie algebras
of dimensions eight and nine with ordered type of deriva-
tions. We have given specific Jacobi identity conditions for
Lie algebras which allowed us to simplify the Jacobi identity
condition. We have classified nilsoliton metric Lie algebras
for the corresponding Gram matrix U being invertible and
noninvertible. For dimension 8, we have focused on nilsoliton
metric Lie algebras with noninvertable Gram matrix which
leads to more than one solution for Uv = [1]. We have
proved that if the nilpotent Lie algebra admits a soliton
metric with corresponding Gram matrix being noninvertible,
all the solutions of Uv = [1] correspond to a unique
derivation. This theorem has allowed us to omit several cases
that come from nonordered eigenvalues without considering
Jacobi condition. Moreover, we have classified some nilsoliton
metric Lie algebras with derivation types 1 < 2 < --- < n
and provided some candidates that may be classified. We are
currently working on an algorithm that provides a full list of
classifications for dimensions eight and nine.

Appendix
See Tables 5, 6, 7, and 8.
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An efficient approach based on homotopy perturbation method by using sumudu transform is proposed to solve nonlinear
fractional Harry Dym equation. This method is called homotopy perturbation sumudu transform (HPSTM). Furthermore, the
same problem is solved by Adomian decomposition method (ADM). The results obtained by the two methods are in agreement,
and, hence, this technique may be considered an alternative and efficient method for finding approximate solutions of both linear
and nonlinear fractional differential equations. The HPSTM is a combined form of sumudu transform, homotopy perturbation
method, and He’s polynomials. The nonlinear terms can be easily handled by the use of He’s polynomials. The numerical solutions

obtained by the HPSTM show that the approach is easy to implement and computationally very attractive.

1. Introduction

Fractional differential equations have gained importance
and popularity, mainly due to its demonstrated applications
in science and engineering. For example, these equations
are increasingly used to model problems in fluid mechan-
ics, acoustics, biology, electromagnetism, diffusion, signal
processing, and many other physical processes. The most
important advantage of using fractional differential equations
in these and other applications is their nonlocal property. It
is well known that the integer order differential operator is a
local operator but the fractional order differential operator is
nonlocal. This means that the next state of a system depends
not only upon its current state but also upon all of its
historical states. This is more realistic and it is one reason why
fractional calculus has become more and more popular [1-9].

In this paper, we consider the following nonlinear time-
fractional Harry Dym equation of the form

DU (x,t) = U (x,t) DU (x,t), O<as<l1, (1)

with the initial condition
(2)

where « is parameter describing the order of the fractional
derivative and U(x, t) is a function of x and ¢. The fractional
derivative is understood in the Caputo sense. The general
response expression contains a parameter describing the
order of the fractional derivative that can be varied to obtain
various responses. In the case of « = 1, the fractional Harry
Dym equation reduces to the classical nonlinear Harry Dym
equation. The exact solution of the Harry Dym equation is
given by [10]

2/3
U(x,t) = (a—%l;(x+bt)) , (3)

where a and b are suitable constants. The Harry Dym is
an important dynamical equation which finds applications



in several physical systems. The Harry Dym equation first
appeared in Kruskal and Moser [11] and is attributed in an
unpublished paper by Harry Dym in 1973-1974. It represents
a system in which dispersion and nonlinearity are coupled
together. Harry Dym is a completely integrable nonlinear
evolution equation. The Harry Dym equation is very interest-
ing because it obeys an infinite number of conversion laws;
it does not posses, the Painleve property. The Harry Dym
equation has strong links to the Korteweg-de Vries equation,
and applications of this equation were found to the problems
of hydrodynamics [12]. The Lax pair of the Harry Dym
equation is associated with the Sturm-Liouville operator. The
Liouville transformation transforms this operator spectrally
into the Schrodinger operator [13]. Recently, a fractional
model of Harry Dym equation was studied by Kumar et al.
[14], and approximate analytical solution was obtained by
using homotopy perturbation method (HPM).

In the present paper, the homotopy perturbation sumudu
transform method (HPSTM) basically illustrates how the
sumudu transform can be used to approximate the solutions
of the linear and nonlinear fractional differential equations
by manipulating the homotopy perturbation method. The
homotopy perturbation method (HPM) was first introduced
and developed by He [15-17]. The HPM was also studied
by many authors to handle linear and nonlinear equations
arising in various scientific and technological fields [18-
24]. The homotopy perturbation sumudu transform method
(HPSTM) is a combination of sumudu transform method,
HPM, and He’s polynomials and is mainly due to Ghorbani
[25, 26]. In recent years, many authors have paid attention
to study the solutions of linear and nonlinear partial differ-
ential equations by using various methods combined with
the Laplace transform [27-30] and sumudu transform [31,
32].

In this paper, we apply the homotopy perturbation
sumudu transform method (HPSTM) and Adomian decom-
position method (ADM) to solve the nonlinear time-
fractional Harry Dym equation. The objective of the present
paper is to extend the application of the HPSTM to obtain
analytic and approximate solutions to the nonlinear time-
fractional Harry Dym equation. The advantage of the
HPSTM is its capability of combining two powerful methods
for obtaining exact and approximate analytical solutions for
nonlinear equations. It provides the solutions in terms of con-
vergent series with easily computable components in a direct
way without using linearization, perturbation, or restrictive
assumptions. It is worth mentioning that the HPSTM is
capable of reducing the volume of the computational work
as compared to the classical methods while still maintaining
the high accuracy of the numerical result; the size reduction
amounts to an improvement of the performance of the
approach.

2. Sumudu Transform

In early 1990s, Watugala [33] introduced a new integral
transform, named the sumudu transform and applied it
to the solution of ordinary differential equation in control
engineering problems. The sumudu transform is defined over
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the set of functions

A={f®13IM, 1,1,>0,
‘ (4)
|f 0)] < M7, if t € (-1) x[0,00)}

by the following formula:

fw=S[f®)]= Jooof(ut) etdt, ue(-1,1,). ()

Some of the properties were established by Weerakoon in [34,
35]. Furthermore, fundamental properties of this transform
were also established by Asiru [36]. This transform was
applied to the one-dimensional neutron transport equation
in [37] by Kadem. In fact it was shown that there is strong
relationship between sumudu and other integral transform
methods; see Kiligman et al. [38]. In particular the relation
between sumudu transform and Laplace transforms was
proved in Kiligman and Gadain [39]. Next, in Eltayeb et al.
[40], the sumudu transform was extended to the distributions
and some of their properties were also studied in Kiligman
and Eltayeb [41]. Recently, this transform is applied to solve
the system of differential equations; see Kiligman et al. [42].
Note that a very interesting fact about sumudu transform is
that the original function and its sumudu transform have the
same Taylor coefficients except for the factor n; see Zhang
[43]. Thus, if f(t) = Yoo, a,t", then f(u) = Y2 nla,u”;
see Kiligman et al. [38]. Similarly, the sumudu transform
sends combinations, C(m,n), into permutations, P(m,n),
and, hence, it will be useful in the discrete systems.

3. Basic Definitions of Fractional Calculus

In this section, we mention the following basic definitions of
fractional calculus.

Definition 1. The Riemann-Liouville fractional integral oper-
ator of order « > 0, of a function f(t) € Copuz-1is defined
as [3]

o _L ! _ a-1
If(t)—r(a)L(t DT @d @0,

If©=f®.
For the Riemann-Liouville fractional integral, we have

]aty _ T(V + 1) £ty

_F(y+oc+1) @

Definition 2. The fractional derivative of f(¢) in the Caputo
sense is defined as [6]

DY f(t) = J"“D"f (t)

t (8)
_ 1 _ ym—a-1 ¢(m)
=T = J- (t-1) Y (r)dr,

0

form—-1<a<m,meN,t>0.
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For the Riemann-Liouville fractional integral and the
Caputo fractional derivative, we have the following relation:

m—1 k
EDIf 0= FO- Y 900 5. ©)
k=0 .

Definition 3. The sumudu transform of the Caputo fractional
derivative is defined as follows [44]:

S[Df )] =u*S[f (1)]

=Y u W04y, (m-1<asm).
k=0
(10)
4. Solution by Homotopy Perturbation
Sumudu Transform Method (HPSTM)

4.1. Basic Idea of HPSTM. To illustrate the basic idea of
this method, we consider a general fractional nonlinear
nonhomogeneous partial differential equation with the initial
condition of the form

D{U (x,t) + RU (x,1) + NU (x,t) = g (x,1), (11
U (x,0) = f(x), (12)

where DfU(x, t) is the Caputo fractional derivative of the
function U(x,t), R is the linear differential operator, N
represents the general nonlinear differential operator and
g(x, 1) is the source term.

Applying the sumudu transform (denoted in this paper
by S) on both sides of (11), we get

S[DU (x,6)] + S[RU (x,£)] + S[NU (x,1)] = S[g (x,1)] .
(13)

Using the property of the sumudu transform, we have

SWU 1] = f(x)+u’S[g(x1)]
—u*S[RU (x,t) + NU (x,1)] .

(14)

Operating with the sumudu inverse on both sides of (14) gives

U(x,t) = G(x,t) =S [u*S[RU (x,t) + NU (x,1)]],
(15)

where G(x,t) represents the term arising from the source
term and the prescribed initial conditions. Now we apply the
HPM

Unt)= ) p'U, (xt), (16)

n=0
and the nonlinear term can be decomposed as

(o]

NU (x,t) = ) p"H, (U), (17)

n=0

3
for some He’s polynomials H, (U) [26, 45] that are given by
H, (U, U U)—la—n[N<§p"U>
n 0~ Yn) T i >
n! apn = oo (18)
n=0,1,2,....
Substituting (16) and (17) in (15), we get
[e¢]
Y P'U, (x,1)
n=0
=G (x,t)
-p (s1 [u“s [R Y P U, (o) + ) p"H, (U) D
n=0 n=0
(19)

which is the coupling of the sumudu transform and the HPM
using He’s polynomials. Comparing the coefficients of like
powers of p, the following approximations are obtained:

pO : UO (.X',t) = G(X,t),
P U, (x,t) = =S [u*S[RU, (x,1) + Hy (U)]],
P iU (1) = =S [W'S[RU, (1) + HL U], (20)

P’ U, (x,1) = =S [u*S[RU, (x,1) + H, (U)]],

Proceeding in this same manner, the rest of the components
U, (x,t) can be completely obtained and the series solution
is thus entirely determined. Finally, we approximate the
analytical solution U(x;, t) by truncated series

N
U(xt) = lim_ YU, (x1). (21)
n=0

The previous series solutions generally converge very rapidly.
A classical approach of convergence of this type of series is
already presented by Abbaoui and Cherruault [46].

4.2. Solution of the Problem. Consider the following nonlin-
ear time-fractional Harry Dym equation:
DU (x,t) = U (x,t) DU (x,t), O<a<1,  (22)

with the initial condition

2/3
U (x,0) = (a— #x) . (23)

Applying the sumudu transform on both sides of (22), subject
to initial condition (23), we have

2/3
S[U (x,1)] = (a - :ﬂx) +u*S [U° (x,£) DU (x,1)].

(24)



The inverse Sumudu transform implies that

(25)
+87 [u*S [U° (x,1) DU (x,1)]].
Now applying the HPM, we get
00 2/3
Z P'U, (x,t) = <a - Mx)
n=0 2
(26)

+p<s1 [u“S [OZO:p” H, (U) D
n=0

where H,(U) are He’s polynomials that represent the nonlin-
ear terms. So, the He’s polynomials are given by

Z p" H,(U) =U’D.U. (27)

n=0
The first few components of He’s polynomials are given by
H, (U) = U;D.U,,
H, (U) = U, DU, +3U;U, DU,

H, (U) = Uy DU, + 3U3U, DU, + (3U,U; + 3U,U, ) DLU,,

(28)

Comparing the coefficients of like powers of p, we have

p' U (1) =S [uS [H, (U)]]

13,
= b a- Mx ! ,
2 I'(x+1)

P> U, (1) =S [u*S[H, (U)]]

By

rQa+1) 29)

P U, (1) =S [u*S[H, (U)]]
i b9/2<a ) ﬂx)m
2

X(g I Qa+1) _16) T
2 2(T(a + 1))* FBa+1)
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In this manner the rest of components of the HPSTM solution
can be obtained. Thus, the solution U(x, t) of the (22) is given
as

2/3 -1/3 N
U(x,t) = a—ﬂx - a—Mx !
2 2 T(a+1)

v . e\
2 T Qa+1)

-7/3
+ b9/2<a - %Ex)

X(g I'a+1)

t3oc
22T+ 1) )r(3cx+1) T
(30)

The series solution converges very rapidly. The rapid conver-
gence means that only few terms are required to get analytic
function. Now, we calculate numerical results of the approx-
imate solution U(x, t) for different values of « = 1/3,1/2,1
and for various values of t and x. The numerical results for
the approximate solution obtained by using HPSTM and the
exact solution given by Mokhtari [10] for constant values of
a = 4 and b = 1 for various values of t, x, and « are shown
in Figures 1(a)-1(d), and those for different values of x and «
att = 1 are depicted in Figure 2. It is observed from Figures
1(a)-1(c) that U(x, t) decreases with the increase in both x and
t for « = 1/3,1/2, and « = 1. Figures 1(c)-1(d) clearly shows
that, when « = 1, the approximate solution obtained by the
HPSTM is very near to the exact solution. It is also seen from
Figure 2 that as the value of « increases, the displacement
U(x,t) increases. It is to be noted that only the third order
term of the HPSTM was used in evaluating the approximate
solutions for Figure 1. It is evident that the efficiency of the
present method can be dramatically enhanced by computing
further terms of U(x, t) when the HPSTM is used.

5. Solution by Adomian Decomposition
Method (ADM)

5.1 Basic Idea of ADM. To illustrate the basic idea of Ado-
mian decomposition method [47, 48], we consider a general
fractional nonlinear nonhomogeneous partial differential
equation with the initial condition of the form

D;U (x,t) + RU (x,t) + NU (x,t) = g (x,t),  (31)

where DfU(x,t) is the Caputo fractional derivative of the
function U(x,t), R is the linear differential operator, N
represents the general nonlinear differential operator, and
g(x,t) is the source term.

Applying the operator Ji* on both sides of (31) and using
result (9), we have

m—1 akU tk (x
U(x,t) = Z(W) OE+]tg(x,t)
o k!

k=0 (32)

—J*[RU (x,£) + NU (x,£)] .
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FIGURE 1: The behaviour of the U(x, ) with respect to x and ¢ being obtained, with (a) & = 1/3; (b) & = 1/2; (c) & = 1; (d) exact solution.

Next, we decompose the unknown function U(x,t) into and the nonlinear term can be decomposed as
sum of an infinite number of components given by the oo
decomposition series NU = Z A, (34)

n=0

where A, are Adomian polynomials that are given by

00 1 dn n ;
U:Z U, (33) AH=E|:dMN<§AU,->j|A , n=0,1,2,.... (35)
i= =0
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FIGURE 2: Plots of U(x, t) versus x at t = 1 for different values of a.

The components Uy, U;,U,, ... are determined recursively by
substituting (33) and (34) into (32) leading to

o] m-1 k k
Juy &,
Z%=Z<§ﬂmgﬂmmﬂ

n=0 k=0
fn(Su) S
n=0 n=0

This can be written as

(36)

Uy+U; +U, +---
m—1 k k
BU) o,
= — | = +J gxt)
,é(atk okl

“JE[RU+U +Uy+-+ )+ (Ag+ A+ Ay +--4)].
(37)

Adomian method uses the formal recursive relations as

m—1 k k

U t

U, = (—) —+Jg(x,1),
kz::‘) otk ), _ k7

Un+1 = _]ta [R (Un) + An] >

(38)

n=0.

5.2. Solution of the Problem. To solve the nonlinear time-
fractional Harry Dym equation (22)-(23), we apply the
operator J;* on both sides of (22) and use result (9) to obtain

1-1 tk N
U3 gloto] o] e
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This gives the following recursive relations using (38):

Otk i
%:ZE@ﬂLW

k=0 (40)
Ui = I [A], n=0,1,2,...,
where
Z A, (U) =U’D.U. (41)

n=0

The first few components of Adomian polynomials are given
by

A, (U) = U;DU,,
17313 257 13
A, (U) = U,DU, +3UU, DU,
A, (U) =U. DU, +3U;U,D>U, (42)

+(3U,U7 + 3U3U, ) DU,

The components of the solution can be easily found by using
the previous recursive relations as

2/3
U, (x,t) = (a - ﬂx) >
2
-1/3 N
I SR AU T
U, (x,t) =-b <a 5 x) Tar D)

e V(e 3N
2T 2 I Qa+1) (43)

-7/3
U, (x,t) = bQ/Z(a - 37\/Ex>

15 T(2a+1) %

X(72<r<<x+1))2_ )r<3oc+1)’

and so on. In this manner the rest of components of the
decomposition solution can be obtained. Thus, the ADM
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TaBLE 1: Comparison study between HPSTM, ADM, and the exact solution, when « = 1 and for constant values of a = 4 and b = 1.

X t HPSTM ADM Exact solution
0 1 1.843946953 1.843946953 1.843946953
0.2 1 1.694117377 1.694117377 1.691538112
0.4 1 1.537581542 1.537581542 1.534036644
0.6 1 1.373028020 1.373028020 1.367980757
0.8 1 1.198654865 1.198654865 1.191138425
1.0 1 1.011880649 1.011880649 1.000000000
solution U(x;, t) of (22) is given as Acknowledgments

3/2 3vb e t*
-b"la-—x —_—
2 I'(x+1)

B e\ e
2 I'QCa+1)

-7/3
+ bg/z(a - zﬁx)

X(g T Qa+1)

t?wc
2 2T(a+ D) >r@a+n+"”
(44)

which is the same solution as obtained by using HPSTM.

From Tablel, it is observed that the values of the
approximate solution at different grid points obtained by the
HPSTM and ADM are close to the values of the exact solution
with high accuracy at the third term approximation. It can
also be noted that the accuracy increases as the order of
approximation increases.

6. Conclusions

In this paper, the homotopy perturbation sumudu transform
method (HPSTM) and the Adomian decomposition method
(ADM) are successfully applied for solving nonlinear time-
fractional Harry Dym equation. The comparison between
the third order terms solution of the HPSTM, ADM, and
exact solution is given in Tablel. It is observed that for
t = 1land a« = 1, there is a good agreement between
the HPSTM, ADM, and exact solution. Therefore, these
two methods are very powerful and efficient techniques for
solving different kinds of linear and nonlinear fractional
differential equations arising in different fields of science and
engineering. However, HPSTM has an advantage over the
Adomian decomposition method (ADM) such that it solves
the nonlinear problems without using Adomian polynomials.
In conclusion, the HPSTM may be considered as a nice
refinement in existing numerical techniques and might find
wide applications.

The authors are very grateful to the referees for their valuable
suggestions and comments for the improvement of the
paper. The third author also gratefully acknowledges that
this research was partially supported by the University Putra
Malaysia under the Research Universiti Grant Scheme 05-01-
09-0720RU and the Fundamental Research Grant Scheme 01-
11-09-723FR.
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We make use of the properties of the Sumudu transform to solve nonlinear fractional partial differential equations describing
heat-like equation with variable coefficients. The method, namely, homotopy perturbation Sumudu transform method, is the
combination of the Sumudu transform and the HPM using He’s polynomials. This method is very powerful, and professional
techniques for solving different kinds of linear and nonlinear fractional differential equations arising in different fields of science

and engineering.

1. Introduction

In the literature one can find a wide class of methods dealing
with the problem of approximate solutions to problems
described by nonlinear fractional differential equations, for
instance, asymptotic methods and perturbation methods
[1]. The perturbation methods have some limitations; for
instance, the approximate solution engages series of small
parameters which causes difficulty since most nonlinear
problems have no small parameters at all [1]. Even though a
suitable choice of small parameters occasionally lead to ideal
solution, in most cases unsuitable choices leads to serious
effects in the solutions [1]. Therefore, an analytical method
which does not require a small parameter in the equation
modeling of the phenomenon is welcome [2-4]. To deal
with the pitfall presented by these perturbation methods for
solving nonlinear equations, a literature review in some new
asymptotic methods for the search for the solitary solutions
of nonlinear differential equations, nonlinear differential-
difference equations, and nonlinear fractional differential
equations is presented in [5]. The homotopy perturbation
method (HPM) was first initiated by He [6]. The HPM was

also studied by many authors to present approximate and
exact solution of linear and nonlinear equations arising in
various scientific and technological fields [7-13]. The Ado-
mian decomposition method (ADM) [14-19] and variational
iteration method (VIM) [2-4] have also been applied to study
the various physical problems. The homotopy decomposition
method (HDM) was recently proposed by [20, 21] to solve the
groundwater flow equation and the modified fractional KDV
equation [20, 21]. The homotopy decomposition method is
actually the combination of the perturbation method and
Adomian decomposition method. Singh et al. [22] have made
used of studying the solutions of linear and nonlinear partial
differential equations by using the homotopy perturbation
Sumudu transform method (HPSTM). The HPSTM is a com-
bination of Sumudu transform, HPM, and He’s polynomials.

2. Sumudu Transform

The Sumudu transform is an integral transform similar to the
Laplace transform, introduced in the early 1990s by Watugala
[23] to solve differential equations and control engineering
problems.



First we will summon up the following useful definitions
and theorems for this integral transform operator. Note that
these theorems and definitions will be used in the rest of the

paper.

2.1. Definitions and Theorems

Definition 1. The Sumudu transform of a function f(t),
defined for all real numbers t > 0, is the function F,(u),
defined by

S(f(t))st(u)=L iexp [—i]f(t)dt. )

Definition 2. The double Sumudu transform of a function
f(x,1), defined for all real numbers (x > 0, > 0), is defined

by

F(u,v) = 82 [f (x,1), (u, V)]

:%”:C’exp[—(£+Z)]f(x,t)dxdt. (2)

In the same line of ideas, the double Sumudu transform of
second partial derivative with respect to x is of form [24]

* f (x,
(3)
1 1 1 OF (0,v)
= ;F(M,V) - ;F(O,V) - ;Tv

Similarly, the double Sumudu transform of second partial
derivative with respect to ¢ is of form [24]

o’ ,
S, [%;(Mﬂ)]

(4)
1 OF (u,0)

u ot

1 1
=Fwv)- 5Fw0) -
v v

Theorem 3. Let G(u) be the Sumudu transform of f(t) such
that

(i) G(1/s)/s is a meromorphic function, with singularities
having Re[s] < y and

(ii) there exist a circular region I with radius R and positive
constants M and Kwith |G(1/s)/s| < MR™X; then the
function f(t) is given by

SH(G(s)) = sz JWOO exp [st] G G) %

y—ico

©)

= Z residual [exp [st] G (l/s)] .

N

For the proof see [23].
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2.2. Properties of Sumudu Transform [25-28]

(i) The transform of a Heaviside unit step function is
a Heaviside unit step function in the transformed
domain [26, 27].

(ii) The transform of a Heaviside unit ramp function is
a Heaviside unit ramp function in the transformed
domain [26, 27].

(iii) The transform of a monomial ¢" is the scaled mono-
mial S(t") = nlu" [26, 27].

(iv) If f(t) is a monotonically increasing function, so is
F(u), and the converse is true for decreasing functions
[26, 27].

(v) The Sumudu transform can be defined for functions
which are discontinuous at the origin. In that case the
two branches of the function should be transformed
separately. If f(t) is C" continuous at the origin, so is
the transformation F(u) [26, 27].

(vi) The limit of f(t) as t tends to zero is equal to the limit
of F(u) as u tends to zero provided both limits exist
[26, 27].

(vii) The limit of f(t) as t tends to infinity is equal to the
limit of F(u) as u tends to infinity provided both limits
exist [26, 27].

(viii) Scaling of the function by a factor ¢ > 0 to form the
function f(ct) gives a transform F(cu) which is the
result of scaling by the same factor [26, 27].

2.3. Basic Definition of Fractional Calculus

Definition 4. A real function f(x), x > 0, is said to be in the
space (,, ¢ € R if there exists a real number p > y, such that

f(x) = xPh(x), where h(x) € C[0, c0), and it is said to be in
space C; if ™ ¢ Cp meN.

Definition 5. The Riemann-Liouville fractional integral oper-
ator of order a > 0 of a function f € C,, u > -1, is defined
as

o _L * _ pe-l
]f(x)_F(oc)L (x-0)""f@)dt, a>0, x>0, ©

I f (x) = f ().
Properties of the operator can be found in [30-33] one

mentions only the following.
ForfeC, p>-1, &, >0,andy > -1

JETPf () = 1P £ (x),
TP (%) = IPTf (%),

]axy _ r (Y + 1) KO
T(a+y+1)

7)
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Lemma6. Ifm—-1<a<mmeNand f € CIT, and p > -1,
then
D*J*f (x) = f (x),
o & = (k) /n+ Xk (8)
D= f@- Y P05, x>0
k=0 :

Definition 7 (partial derivatives of fractional order). Assume

now that f(x) is a function of n variables x; i = 1,...,n also
ofclassConD e R,
1 i m—a—1
aoy :—J x;—t o f (x; dt,
i = e ), T ()| At )

J

where 0. is the usual partial derivative of integer order m.

Definition 8. The Sumudu transform of the Caputo fractional
derivative is defined as follows [28]:

m—1

SIDIf O] =uS[f )] - Y u* ¥ (0")
k=0 (10)

m-1<a<m).

3. Solution by HPSTM

3.1. Basic Idea of HPSTM. We illustrate the basic idea of this
method, by considering a general fractional nonlinear non-
homogeneous partial differential equation with the initial
condition of the form of general form

DU (x,t) = L(U (x,1)) + N (U (x, 1)) + f (x,1), «a>0
(11)
subject to the initial condition
DU (x,0)=g,, (k=0,...,n-1),
(12)
DyU (x,0) =0, n=[a],

where, D denotes without loss of generality the Caputo
fraction derivative operator, f is a known function, N is
the general nonlinear fractional differential operator, and L
represents a linear fractional differential operator.

Applying the Sumudu Transform on both sides of (11), we
obtain

S[D{U (x,t]) = S[L (U (x,1))]

(13)
+S[N U (x, )]+ S[f (x1)].

Using the property of the Sumudu transform, we have

SU (x,1)] = u*S[L (U (x,£)] + u*S [N (U (x,1))]

+u'S[f (x,0)] +g(x,1).

Now applying the Sumudu inverse on both sides of (24) we
obtain

U (x,t)

=51 [u“S[L (U (x,t))] + u“S[N (U (x,1)]] + G (x,1),
(15)

where G(x,t) represents the term arising from the known
function f(x,t) and the initial conditions [1].
Now we apply the HPM

U(x,t)= Y p'U, (x,1). 16)
n=0
The nonlinear term can be decomposed into
NU (x,t) = Y p"%, (U) (17)
n=0

using the He’s polynomial % ,(U) [17, 18] given as

%, (U, ...

_10 N
ey {N<;0p Uj(x,ﬂ)}) (18)

n=0,1,2,....

Substituting (16) and (17)

Y P'U, (1)
n=0

=G(x,t)+p [S‘l [u"‘s [L (ip"Un (x, t))]

(19)

which is the coupling of the Sumudu transform and the HPM
using He’s polynomials [1]. Comparing the coefhicients of like
powers of p, the following approximations are obtained:

0 U, (5,8) = G (x, 1),

(.

U, (3, 8) = ST [u*S[L (U, (x,1)) + Hy (U)]] s

8]

w

o
U, (x,8) = S [u*S[L (U, (x,1)) + H, (U)]],
Uy (x,8) = S [u*S[L (U, (x, 1)) + Hy (U)]]

TS ~ S~ N ~ S )

PU, (6t) =S [u*S[L(U,_, (x,1) + H,_, (U)]].
(20)



Finally, we approximate the analytical solution U(x,t) by
truncated series [1]

N
Uot) = lim 3 U, (x1). (21)
n=0

The above series solutions generally converge very rapidly [1,
34-37].

4. Application

In this section we apply this method for solving fractional
differential equation in form of (11) together with (12).

Example 9. Consider the following three-dimensional frac-
tional heat-like equation:

1
Ou(x yz.t) = x*y'zt + Y (1, + yzu},}, + zzuzz) ,

0<x,9,z2<1, O0<ac<l
(22)
subject to the initial condition
u(x,y,2,0) =0. (23)

Following carefully the steps involved in the HDM, we arrive
at the following equation:

Y 5, (5,7, 2.1)

n=0
P
B F(oc)s
t
X (u_“ x [ J (t-1)*"
0
X .X' Z + i
e 5

X (xz(gp"un (x, ¥, 2, t))xx
(i (x, v, 2, t))

Yy

+z2(gp"un (6,72 t))zz>> df] ) |

(24)
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Now comparing the terms of the same power of p yields

Py (3 ,2:8),

t
pl uy (%, p,2,1) = ﬁ L (t- T)“—1x4y4z4 dr,

IRTACS )

1 a-1
T )J (=)
X <% (xz(un—l)xx

)y + 2 ().) )

u,(x,9,2,0)=0, n>2.

Thus the following components are obtained as results of the
above integrals:

Uy (x, y,2,t) =0,

ttxx4y4z4
u (x, y,2,t) = m
t2¢xx4y4z4
(%3 2:8) = [ +1)
tSax4y4Z4 (26)
U (5328 = 7E50T
tmxx4y4z4
Un (x, »% t) I'(na+1)

Therefore the approximate solution of equation for the
first n is given as

tna x4 y4 z4

T (no + 1)’ @7)

N (% zt) = Z

Now when N — 00, we obtained the following solution:

tmxx4y4z4 444
u(x,y,z,t — X z

= 'y (B, (1) - 1),
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where E,(t%) is the generalized Mittag-Leffler function. Note
that in the case o = 1

u(x, y,2,1) = x"y'z" (exp (1) - 1), (29)
This is the exact solution for this case.

Example 10. We consider the three-dimensional fractional
wave-like equation

o u(x, y,2,t)
2 2 2 1 2 2 2
=x"+y " +z +E(xuxx+yuyy+zuzz), (30)
0<x,y,z2<1, 1<a<?2
subject to the initial condition
u(x,y,2,0) =0, u, (%, 9,2,0) = x*+y° —2°. (31

Following carefully the steps involved in the HPSTM, we
arrive at the following series solutions:

uy (x,y,2,t) = (x2+y2 - zz) t,

t(x
uy (%, 9, 2,t) = ) (x4 = 27),

2a
u, (x, y,2,t) = Q20 (x2+y2 + zz) ,
- (32)
uz (%, 9, 2,t) = T (¥ +y" = 27),
" 2, 2 2
u, (x, y,z,t) = Taend (x +y"+ (-1)"z )

Therefore the approximate solution of equation for the first n
is given as

nOt

N
x,y,zt Z

n=1

Y (P+y* + (-1)"'2%).  (33)

Now when N — 00, we obtained the following solution:

no

u (x, 2% 2 t) = Z;m (X2+y2 + (_1)1122) . (34)

In the case of « = 2 we obtain

u(x, y,z,t) = (x2+y2) exp (t)
(35)

+2° exp (—t) — (x2+y2 + zz)

This is the exact solution for this case.

Example 11. We consider the one-dimensional fractional
wave-like equation

1
Ofu (x,t) = —xu 0<x<l,1<a<2,t>0 (36)

xx?
with the initial conditions as
u(x,0) = x°. (37)

Following carefully the steps involved in the HPSTM, we
arrive at the following series solutions:

Uy (x’ t) = x2)

%5
O Ty
t20¢x2
u X,f = -0,
2 (1) I 2a+1)
t3ax2 (38)
u X,t = -0,
3 (1) I Ba+1)
tnocxz
u, (x,t)= ———.
n (%) I (no + 1)

Therefore the approximate solution of equation for the first n
is given as

uy (x t):iﬂ (39)
N ZT(na+1)

Now when N — 00, we obtained the following solution:

2
00 tnac x

_ _ 2 o
u(x,t) = ;)—r(mﬂ 5= E, (1Y), (40)

where E,(t%) is the generalized Mittag-Leffler function. Note
thatin the case a = 1

u(x,t) = x> exp (). (41)

This is the exact solution for this case.

Example 12. In this example we consider the two-
dimensional fractional heat-like equation (Figures 1 and
2)

O u(x,t) = Uy, +u,,

(42)

0<x, y<2m t>0, O0<ac<l.



subject to the initial condition

u(x, y,0) = sin (x) sin (y). (43)

Following carefully the steps involved in the HPSTM, we
arrive at the following series solutions:

uy (x, y,t) = sin (x) sin (y),

__t%sin(x)sin(y)
w(opt) =2 Ty
_ £%sin(x)sin (y)
o (or ) =4 oai
A= g £ sin (x) sin (y) (44)
us (ot = ST

Therefore the approximate solution of equation for the first n
is given as

"% sin (x) sin (y)

N t
uy (% 3,1) = ) (-2)" I (no+ 1) (+5)
n=1

Now when N — 00, we obtained the following solution:

(1) = OZO:(_Z) " sin (x) sin (y) (46)

= I'(na+1)

Note that in the case & = 1
u(x, y,2z,t) = sin (x) sin (y) exp (-21). (47)

This is the exact solution for this case.

Example 13. Consider the following time-fractional deriva-
tive in x, y-plane as

1
Diu(x, y,t) = Evzu(x,y,t), l<a<2, x,yeR, t>0
(48)
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subject to the initial conditions

u, (x,9,0) =—cos(x+y).
(49)

u(x,y,0)=sin(x+y),

Applying the steps involved in HPSTM as presented in
Section 3.1 to (49) we obtain

P’ ug (x, y,t) = sin (x + y) = cos (x + y) ¢,

pliu (o) =87 [u"‘s (%xz [(0).cs + (”O)WD]

£ £
=—sin(x+y)5+cos(x+y)§,

Py (xt)=S" [u“S (%xz [(Lh)xx + (ul)yy]>]

— Q1 ( + ) _ﬁ + i t47“
B IR TILS T
t3 tS tS—oc
+cos (x + y) [—§+§+ I“(6—oc)]’
p3 tus (x,t)
T anf1
=57 [ (57 [(m) e+ (), )]
. t2 t4 t6 2t4—a 2t6—¢x
=ity -t e Te e O
~ 4a72ﬁt672(x
6-20)5-20)T3-x)T(2.5—-«)

+cos(x+y)

|: t3 t5 t7 2t77¢x 2t7720¢ ]

35 7 T(7—a)  T(8-2a)
(50)

Therefore the series solution is given as
u(x, y,t)

=sin(x + y)

3t 1t S 3t 2157«
X|1-=—+—=+—+ -
6! ITG-a) T(7-«a)

28

- 4oc—2 \/ﬁt6—2¢x
6-20)5-20)T3-a)T(25-«)

+cos (x+y)

[ t3 tS t7 3t7—0¢ t7—2a :|
X|-t+——-—+— 4o

31 5 71 ' T7-a)  T(8-2a)
(51)
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It is important to point out that, if &« = 2, the above solution
takes the form

£ttt
Un_y (%, y,) = sin(x + y) [1—2—!+4—!—a]
(52)
£
—cos(x + y) [t_§+§_ﬁ

which is the first four terms of the series expansion of the
exact solution u(x, y,t) = sin(x + y — ).

Example 14. Consider the following two-dimensional heat-
like equation:

P ) 2
D,u = E(x Uy + ) uyy), (53)
l<a<2, t>0

O0<x, y<l1,

subject to the initial conditions

u(x9,0)=x"  u(x90) =y (54)
The exact solution is given as
u(x, y,t) = x” cosh (t) + y2 sinh (). (55)

Applying the Sumudu transform on both sides of (53), we
obtain the following:

2,2 2 o 1 2 2
Slu(x, y,t)] =xt"+y +u [Es(x Uy + Y uyy)]
(56)

Applying the inverse Sumudu transform on both sides of
(56), we obtain the following:

u(x, y,t) = xt +y* + 57!

X [u“ [%S (xzuxx + yzuyy)” . 7

Now applying the homotopy perturbation technique on the
above equation we obtain the following:

> 0w, (x, y,1)
n=0

=x* y2 +87!

7
o 1 — n
X [u [Es<x2 y;)p un(x,y,t)]xx
+y? ZP"un(x,y,t)] >H
n=0 yy
(58)

By comparing the coefficients of like powers of p, we have

P’ iuy (X 0t) = X+ 57,

P ()

=5 [M“ [is (" (o). + yz(”O)w)H

12

22, 2. 1 a3z 1 4,
Xt + + -yt +-xt,
Y 6y 2

2
Py (xp0t)

_g! [ua [és ()., + yz(“l)w)H (59)

=143 142

4 5
T+ —-xt + _(yt) + _(yt)
370 TS 24 120

x4t57oc y4t5—¢x
TG-a@d-a) TG-o6G-a

x4 t4—a y4 t57oc

TG-a)(B-a) Td-a)(d-a)

Example 15. Consider the following one-dimensional frac-
tional heat-like equation:

0 [u ] 2
Du = x> —222 P, ) —u,
tt ax ( xx) (60)
0<x<1, 0<t, 1l<a<?2
Subject to the initial conditions
u(x,0) =0, u, (x,0) = X2 (61)



Stimulation of u(x, —1,t) of approximate solution
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Stimulation of u(x, —4, t) of approximate solution

(b)

Stimulation of u(x, —12, t) of approximate solution

FIGURE 1: Numerical simulations of the approximate solution of (42) for a fixed y.

The exact solution is given as
u(x,t) = x*sin [t]. (62)

Applying the Sumudu transform on both sides of (60), we
obtain the following:

2 0 [uxuxx]

2 2
" ()" —u|. (63)

S[u(,0] =x*+u*|x

Applying the inverse Sumudu transform on both sides of (63),
we obtain the following:

u(x, y,t) = x>+

s )]

(64)
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Stimulation of u(x, y, 5) of approximate solution Stimulation of u(x, y, 10) of approximate solution

0.05

-0.05
10

(@) ()

Stimulation of u(x, y, 15) of approximate solution Stimulation of u(x, y, 20) of approximate solution

X107
5.

=5
10

(© (d)

FIGURE 2: Numerical simulations of the approximate solution of (42) for a fixed ¢.

Now applying the homotopy perturbation technique on the o 1N 2 gl
above equation we obtain the following: [un S|~ n;)p H,-x Z:,)P H,
o0
p'u, (%, y:1) S
,;, " - Z Plu, (x,1) .
n=0

=xt+8!

(65)
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TABLE 1: Numerical values for approximate solutions of (49) via ADM, VIM, and HPSTM.

t X y ADM [29] VIM [29] HPSTM Exact
0.5 0.5 0.68163209 0.68163219 0.681639 0.681639

0.25 0.5 1.0 0.94898215 0.94898245 0.948985 0.948985
1.0 0.5 0.94898215 0.94898245 0.948985 0.948985
1.0 1.0 0.98398623 0.98398643 0.983986 0.983986
0.5 0.5 0.47942925 0.47942985 0.479425 0.479426

05 0.5 1.0 0.84147331 0.84147361 0.841471 0.841471
1.0 0.5 0.84147331 0.84147361 0.841471 0.841471
1.0 1.0 0.99749205 0.99749235 0.997495 0.997495
0.5 0.5 0.2474231 0.2474232 0.247402 0.247404

0.75 1.0 1.0 0.68163452 0.68163456 0.681636 0.681639
0.5 0.5 0.68163453 0.68163456 0.681636 0.681639
1.0 1.0 0.94898533 0.94898532 0.948982 0.948985
0.5 0.5 —0.000001905 —0.000001925 —0.0000019 —0.00000018

1.0 1.0 1.0 0.4794205 0.4794215 0.479401 0.479426
0.5 0.5 0.4794205 0.4794215 0.479401 0.479426
1.0 1.0 0.8414352 0.8414582 0.841448 0.841448

By comparing the coeficients of like powers of p, we have

P’ uy (x, ,t) = X2,

P (x0,t)
=5 [u“ [S [xZH0 - sz(l) - uOH] = -x’t,
P2 Ly (%, 1)

-5 e e -]

88 5
=x"|-——+ =+ —1,
31 51 T(6-a)

P ruy (x p00)
_ 1
=g [u“ [[S [sz2 —sz2 —uz]]“
t3 t5 t7 2t7—(x 2t7—2(x
=x"|==-=+—=+ + ,
[3! 501 71 T(7-w) F(8—20¢)]
u(x,t)
5 [ £
=x"|-t+——-—+—
31 517
3t7—0c t7—20¢

+ + ot
I'7-«) T(8-2x)

(66)

Now if we replace &« = 2, we recover the following series
approximation:

3 5

t t
U@ t) =X |t—— 4 — = — et
3151 7

which is the exact solution of this case.

5. Conclusion

The aim of this work was to make use of the properties of
the so-called Sumudu transform to solve nonlinear fractional
heat-like equations. The basic idea of the method combines
Sumudu transform and the HPM using He’s polynomi-
als. In addition the method is friendly user, and it does
not require anything like Adomian polynomial. From the
numerical comparison in Table 1, we can see that, these
three methods are very powerful, and efficient techniques
for solving different kinds of linear and nonlinear fractional
differential equations arising in different fields of science and
engineering. However, the HPSTM has an advantage over
the ADM and VIM which is that it solves the nonlinear
problems without anything like the Lagrangian multiplier as
in the case of VIM. We do not need to calculate anything
like Adomian polynomial as in the case of ADM. In addition
the calculations involved in HPSTM are very simple and
straightforward.
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In this paper we consider some analogs of the Korovkin approximation theorem via lacunary equistatistical convergence. In
particular we study lacunary equi-statistical convergence of approximating operators on H,, spaces, the spaces of all real valued
continuous functions f dened on K = [0, 00)™ and satisfying some special conditions.

1. Introduction

Approximation theory has important applications in the
theory of polynomial approximation, in various areas of
functional analysis, numerical solutions of integral and
differential equations [1-6]. In recent years, with the help
of the concept of statistical convergence, various statistical
approximation results have been proved [7]. In the usual
sense, every convergent sequence is statistically convergent,
but its converse is not always true. And, statistical convergent
sequences do not need to be bounded.

Recently, Aktuglu and Gezer [8] generalized the idea of
statistical convergence to lacunary equi-statistical conver-
gences. In this paper, we first study some Korovkin type
approximation theorems via lacunary equi- statistical conver-
gence in H,, spaces. Then using the modulus of continuity,
we study rates of lacunary equi-statistically convergence in
H,,.

We recall here the concepts of equi-statistical conver-
gence and lacunary equi-statistical convergence.

Let f and f, belong to C(X), which is the space of
all continuous real valued functions on a compact subset
X of the real numbers. {f,} is said to be equi-statistically
convergent to f on X and denoted by f, — f (equistat) if
for every € > 0, the sequence of real valued functions

pre)i= tmsr: f0-f 2] O

r

converges uniformly to the zero function on X, which means
that
lim [ p, . (')”c(x) =0. (2)

r— 00
A lacunary sequence 0 = {k,} is an integer sequence such that

ky =0, h,=k,—k,_, — 0o asr—o0. (3)

In this paper the intervals determined by 6 will be denoted by
I, = (k,_,,k,], and the ratio k, /k,_, will be abbreviated by g,..

Let 0 be a lacunary sequence then {f,},. is said to be
lacunary equi-statistically convergent to f on X and denoted
by f, - f (0-equistat) if for every ¢ > 0, the sequence of
real valued functions {s, .} _ defined by

1
Spe (%) = " [{mel: £, (x)- f(x)> ¢l (4)
uniformly converges to zero function on X, which means that
nli_,ngousr,s (')”C(X) =0. (5)

A Korovkin type approximation theorem by means of
lacunary equi-statistical convergence was given in [8]. We can
state this theorem now. An operator L defined on a linear
space of functions Y is called linear if L(af + fBg,x) =
aL(f,x) + BL(g,x), for all f,g € Y, o, B € R and is called
positive,if L(f, x) > 0,forall f € Y, f > 0.Let X beacompact
subset of R, and let C(X) be the space of all continuous real
valued functions on X.



Lemma 1 (see [8]). Let 0 be a lacunary sequence, and let
L,: C(X) — C(X) be a sequence of positive linear operators

satisfying
L,(t' x) > x", (0-equistat), v=0,1,2, (6)
then for all f € C(X),

L, (fx) ~

We turn to introducing some notation and the basic
definitions used in this paper. Throughout this paper I =
[0, 00). Let

f, (6-equistat) . (7)

C(I):={f: f is a real-valued continuous function on I},

(8)
and
Cg(I):= {f eC(I): fis bounded function on I}.

Consider the space H,, of all real-valued functions f defined
on I and satisfying

@0 <w(f

2

I+x 1+y

where w is the modulus of continuity defined by

w(f36) := sup |f )= f ()]

x-y|<s

for any § > 0
)

(see [9]). Let K := I* =
Cy(K) is given by
Il=sup |f(xy)l.

(xy)eK

[0,00) x [0, 0), then the norm on

f € CB (K) > (12)

and also denote the valued of Lf at a point (x,y) € K is
denoted by L( f; x, y) [10, 11].

w,(f;8,,0,) is the type of modulus of continuity for the
functions of two variables satisfying the following properties:
for any real numbers §;, J,, 61, 6;, 81’, and 6;’ >0,

(i) w,(f;6y,-) and w,(f; -, §,) are nonnegative increasing
functions on [0, 00),

(i) w,(f; 8] + 81, 8,) < wy(f;8],8,) + w,(f: 8], 8,),

(i) w,(f38,, 85 +85) < wy(£36,,85) + w,(f;81,85),

(iv) limg 5 _, ow,(f36,,8,) =0

The space H,,
K and satisfying

|f (wv) = f (x9)]

<f’1+u 1+x|

Itis clear that any function in H,, is continuous and bounded

on K.

, is of all real-valued functions f defined on

vy D (13)
l+v 1+yl|)’
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2. Lacunary Equistatistical Approximation

In this section, using the concept of Lacunary equistatistical
convergence, we give a Korovkin type result for a sequence
of positive linear operators defined on C(I"), the space of all
continuous real valued functions on the subset I'"" of R”, and
the real m-dimensional space. We first consider the case of
m = 2. Following [7] we can state the following theorem.

Theorem 2. Let 0 = {k,} be a lacunary sequence, and let
{L,} be a sequence of positive linear operators from H,, into
Cy(K). L, is satisfying L.(f,;x,y) = f,(x,y) (0- equzstat)

v—Oltherefk(uv)e 0y ,k=0,1,2,3,
fow,v) =1,
u
Frwy) = u+1’
£ ) = v (14)
ER I b
u \? v o2
f3(u,v)—(u+1) +<v+1) ’
then for all f € H,,,
L, (fix,y) > f(x,y), (6-equistat). (15)
Proof. Let (x, y) € K be a fixed point, f € H,, ,and assume

that (14) holds For every ¢ > 0, there exist 61, 8, > 0 such

that | f(u,v) — f(x, y)| < e holds for all (u, v) eKsansfymg
u x % y
-— , - < 0,.
|u+1 x+1 ! v+l y+1 ’ (16)
Let
X
Ks,s, = {() € K5 |2 | <a.
o6, 1= 6Y) € 1+u 1+x<1
17)
LN/ P 82}.
v+l y+1
Hence,

7@~ Gl = I @ = F G

Hf @)= F oDy wn 08)

<e+2M

Xk, 5, (V)

where xp denotes the characteristic function of the set P.
Observe that

() < 1<L_L>2+L<L_L>z
AR\ T8\1+u  l+x/)  &2\v+l y+1)
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Using (18), (19), and M :=

|f )= f ()]

2M ( u X )2 ( % y >2
<e+ —- - + - ,
8% (\1+u 1+x v+l y+1

(20)

| 1l we have

where § := min{é;, §,}.
By the linearity and positivity of the operators {L,} and by
(18), we have

(s (5280
<L, (f5%y)
—z[lfo, (fxy)+ 'x,y)]Lr(fs;xJ’)
—2[1j (fisxy) + ——L, (fz;x’)’)]

" [(ljx>2+<1fy>2]Lr(fo§X,y).

Hence, we get
L, (fix9) = f (% 9)]
<L, (If wv) = f (e p)|5% )
+1f G L (fos 2 3) = fo (%)

(oM (JL___g;)Z
T 82 l+u l+x

2
+< v >};x,y>
v+l 1+y

+ ML, (fo; %) = fo (%, )|

SLr(e 1(1‘1 )
+(f2 L+y fO)} )

+ ML, (fo; %, ¥) = fo (%, 9)

(21)

=Lr(£;x,y)+Lr( (f1 1+xf)2

+<f2_1yyf°>2;x’y)

+M|L,(f0;x,}’)_f0(x’y)|

4ﬁgu4@%w—ﬁ&wﬂ
48—1\24 L, (fs2,9) = f>(x9)|
+ 48—1\2/1 |Lr (fuxy)-fi (x,y)|

+<s+M+

>|L (forx.9) = fo (. 7)]
= 28—]\2/[|L,(f3;x>J’)—f3 (% p)|
+%¥uxﬁmﬂ—ﬁﬁwﬂ

S (5% 2) - fi )

+e+ N |L, (fox ) - fo (x,y)| >
(22)

where N := & + M + 4M/&”. For a given y > 0, choose & > 0
such that & < p. Define the following sets:

(i) = [ (o
D (x.y) = {m e N3 [L,, (i 7) - £ (x.9)] 2

D,(x,y)={meN:|L

y)| = u},

#—8}
4N |’

(23)

where v = 0, 1, 2, 3. Then from (22) we clearly have

3

D,(xy)c|JD

v=0

(6 9). (24)

Therefore define the following real valued functions:

Soad (503) = - [ € 1 Ly (Fiy) = £ ()] 2
S:,y (x,y)
=i e ) - rGenl2 57

(25)
where v = 0, 1, 2, 3. Then by the monotonicity and (24) we get
3

S (%7) < Z

(x, y) (26)

for all x € X, and this implies the inequality

3
Srou ()"K = Z

S:M (')"K' (27)

Taking limit in (27) as ¥ — 00 and using (14) we have

lim
r — 00

S O] = 0. (28)



Then forall f € H,, , we conclude that

L.(fix,y) > f(x,y), (6-equistat). (29)

O

Now replace I* by I = [0,00) X --+ x [0,00) and by

an induction, we consider the modulus of continuity type

function w,, as in the function w,. Then let H,, be the space
of all real-valued functions f satisfying

|f (uistigs 1) = f (152505 X))
U X1 Umn Xm
< ; - .
_w2<f’u1+1 x+ 17w, + 1 xm+1>

(30)

Therefore, using a similar technique in the proof of
Lemma 1 one can obtain the following result immediately.

Theorem 3. Let 0 = {k,} be a lacunary sequence, and let
{L,} be a sequence of positive linear operators from H,, into
Cyx(I™). L, is satisfying

L, (fsxy) = f,(xy), (0-equistat),

(31)
v=0,1,2,....m+1,
where fi(u,u,,...,u,) €H, , k=0,1,2,...m+1,
fo(uptigs.suy) = 1,
U
Ui, Uyy oo s U = >
fi (uyuy m) w1
u
fm(ul’u2>""um): um'-:l-l,
u 2
fm+1 (ul’uZ"">um) = <u1_:_1)

Then forall f € H,, ,

L, (fiupthy, ... JUy,), (0-equistat).

(33)

sUy) > f (g1,

Assume that I = [0,00), K := IxI. One considers the following
positive linear operators defined on H,, (K):

1
(1+x)"(1+y)"

22 () (1) (1)

k=01=0
(34)

B,(fix,y) =

where f € H,,, (x,y) € Kandn € N.
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Lemma 4. Let 0 = {k,} be a lacunary sequence, and let

1
(1+x)"(1+ y)"

22 () () (1)

k=01=0
(35)

B,(fix,y) =

be a sequence of positive linear operators from H,, into Cg(K).
If B, is satisfying

B,(f;x,y) > f,(x,y), (0-equistat), v=0,1,2,3,
fO (u) V) = 1)
u
Sl =

v
u,v) = ——,
fz( ) v+ 1

po= () +(537):

(36)
then for all f € H,, ,

B,(fix.y) > f(x.y), (6-equistat). (37)

Proof. Assume that (36) holds, and let f € H,, . Since

(1+x)”=i<z>xk, (1+y)”=§<7)yl, (38)

k=0

it is clear that, for alln € N,

e b))y
T /1. \n X y
(1+2)"(1+y) kzolzzo k)= I

- (1+x)”1(1+y)" <,§;’) (Z) Xk>g<7) =1

Bn(fo;x’y) =

Now, by assumption we have

B, (fos%,y) = fo (x,7), (6-equistat).  (40)
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Using the definition of B,,, we get

Bn (fl;x’y)
B 1
T a +x)"(1+ )"

o ks(n-k+1) n\ xe (1) 1
Z: ksn-k+1))+1 <k>x Z<l>y

- +x)“1(1 +y)"inli1 <Z) xké (’l’>yl (41)

k=1
1 Tkl n )\ ke
_(1+x)”k;)n+1<k+1>x
_ x "1k+1< n >xk
_(1+x)”k=0n+1 k+1)™"
Since
n n—-1 n
(k+1>=< k >k+1 (42)
we get
x Sk+1 n (n-1\ &
B 3%, y) =
n (fi5%7) (1+x)”k§')n+lk+1< k )x
x S on (n-1\ &
:(1+x)”];0n+1< k )x
X - (n—1\ &
. X
(1+x)(1+x)”1 n+1 Z( >
- ()
Tn+1\x+1/°
(43)
So, we have
x n
B X, V) — N = —-1]. 44
B, (fix )= fi (e = 2| -1 @)

The fact that lim, _, . ,(n/(n + 1)) = 1 and using a similar
technique as in the proof of Lemma 1, we get

By (fisx ) = fi(x )| z el = 0

r (45)
Hence we have
B, (fyx,y) > f,(x,y), (B-equistat). (46)
Also we have
B,(fsx.y) > f(x,7), (6-equistat).  (47)

5
To see this, by the definition of B,,, we first write
B (o ())(1)=/
(i) = (1+x)" 1+y) kz();
k? ?
* [(n+1)2 ' (n+1)2]
1 n kn ( >
(1+x Y"1+ y)" kl(n+1) ( >x;
1 " In k
' (1+x)"(1+y ",;,() z(rz+l) < )
1l - kg
a (1+x)”k;(n+l)2x
1 Sk(k-1) (n) k
+(1+x)"kz§(n+1)2 k)™
1 —I(-1) <n> I
+(1+y)n;(n+l)2 1)’
1 <« !
+(1+y)”;(n+1)2y'
(48)
Then,
) _nn-1) x?
By (fix.) = (n+1)* (x+ 1)
L x _,_m y
1 x+1) (me1py+1
)/2 n(n—l)
(y+1)" (s 1)’
which implies that
|B,,(f3;x,y)—f3(x,y)|
B x* N )/2 n(n—l)_l‘
S\ (1)) 1) (50)
L x Y
n+1)?%x+1 y+1|
Since
nn-1) . n
T, lim ——— =0,
ng%o (n+ 1)2 1 n1—>ngo(n+1)2 0 (51
we get
lim H—| {mel :|B,(fyx9) - f3(x,y)| = €}|| =0.
(52)
Thus B,(f5;x,¥) — f3(x,¥), (0-equistat). Therefore we

obtain that for all f ¢

sz’ Bn(f; x:y) - f(x))/),
(0-equistat). O



3. Rates of Lacunary
Equistatistical Convergence

In this section we study the order of lacunary equi-statistical
convergence of a sequence of positive linear operators acting
on H,, (K), where K = I ™ _To achieve this we first consider
the case of m = 2.

Definition 5. A sequence {f,} is called lacunary equi-
statistically convergent to a function f with rate 0 < 8 < 1if
for every € > 0,

e G (53)

r— 00 r*ﬁ

where s, .(x, y) is given in Lemma 1. In this case it is denoted
by

fi—-f=o (riﬁ), (0-equistat) on K=IxI.  (54)

Lemma 6. Let {f,} and {g,} be two sequences of functions in
H,, (K), with

f,—f=o (r_ﬁl) , (0-equistat),

gr—9g=o (r_ﬁz), (6-equistat) .

(55)

Then one has
(f,+g,)-(f+g)=o0 (r_ﬁ) , (6-equistat), (56)
where 3 = min{f3,, 3,}.

Proof. Assume that f, — f = o(r™"), (f-equistat) and g, —
g = o(r_ﬁz), (6-equistat) on K. For all ¢ > 0, consider the
following functions:

Sr,s (.X, y)

- hi [fne L [(fu+ 9.) (% 9) = (f +9) (. p)[ 2 &}

r

s:)s(x,y) = hlr {ne L |f, (%)= f(x)] 2 %H,

{n el : |gn (x)—g(x)| > EH
(57)

1
Sf,s (.X, y) = h_

r

Then we have

) ||5r,s (x, J’)”sz (K)
m —— =

r— 00 r—ﬁ

e e )|

r— 00 r—ﬁ

y s7e (% 9)]
+ % rB ?

(58)

sr,e (x’ y) < Si,s (X,y) + Sf,s (X, y)
B T P P

_Se(0) N o (%)
- r’ﬁl r’ﬁz ’
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and hence

"Sr,e (x, )’)“Hw2 (K) Si@ (x, y)“sz(K) Sf,s (x, y)“Hw2 (K)
< + .

r_ﬁ - r_ﬁl r_/gz

(59)

Taking limit as # — 00 and using the assumption complete
the proof.

Now we give the rate of lacunary equi-statistical conver-
gence of a positive linear operators L,.(f; x, ¥) to f(x, y) with
the help of modulus of continuity.

Theorem 7. Let K = I X I, and let L, : H, (K) — H, (K)
be a sequence of positive linear operators. Assume that

@) L.(fos%9) = fo = o(r Pn), (B-equistat) on K,
(i) w( f; 8,)x,8m,) =o(r ), (0-equistat) on K with

2
6,x=\jL,<< 4 —L>,x>,
’ 1+u 1+x
2
v Yy
S6,,=1|L - V).
24 \]'(<l+v 1+y> y)

L (fix.y) = f(x.y) =o(rF), (-equistat) on K, (61)
where p = min{B,, B,}.
Proof. Let f € H,, (K)and x € K. Use
L, (fix, ) = f (%, 9)]
<L (|f )= f(xp)sxp)
+1f oy Ly (fos % 3) = f (7))

(60)

Then

u x | % y
- 5

SLr<w2<ﬁl1+u 1+v_l+yl>;x’y)
+1f G L (fos 2 9) = fo (%, 9)]

<(1+L, (fos %) wy (f: 8,061,y
+MIL, (fos % ¥) = fo (x: ¥)|

= 2w, (f38,,0:8,,) + ML, (fos ) = fo (x. )]

T w, (f;Sr,w(Sr,y) |Lr (fO;x’y) - fO (X,y)l >

1+x

(62)

where M = | f] H, (k) Using inequality (62), conditions (i)
and (ii) we get

:0)

r—ocopP

tim L | Hr € 3 2, () - £ ()] 28l
r (63)
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so we have
L.(fix.y)-f(xy)=0 (r_ﬁ) , (6-equistat) on K.
(64)
O
Finally we give the rate of lacunary equi-statistical con-
vergence for the operators L,(f,x) by using the Peetre’s K-

functional in the space H,, (K). The Peetre K-functional of
function f € H,, (K) is defined by

K (f; Orie Ory ) B gGIi{nf(K)
wy

{”f - g”CB(K) + 8”g"CB(K)} )
(65)
where

”f"CB(K) = sup |f (% )] (66)
x,y)EK

Theorem 8. Let f € H,, (K) and {K(f;6,,,9, )} be the
sequence of Peetre’s K-functional. If

ool )
7,X r fl 1+x Xy Co(K)
x 2
L - T 5 X >
" ’((fl 1+x> x y) cB(K)"g”CB(K)
Yy
= L - 5 X
6r,y r<<f2 1+)’> X y> ) (67)
y 2
e ((a-25) 0] el

dim |8, .|| = 0, (6-equistat)

lim

r— 00

3.,

| =0, (0-equistat)
onx,y €K, then

I, (Fx9) = f (6 Pleyuo < K (f:8,00,,) . (68)
Proof. For each g € H,, (K), we get

1L, (g5 % ¥) = 9 (% e,
X

L - ]%

r(<f1 1+x> xy) Cy(K)
x 2

L((n- ) e0)))

y
+|g L,<f——>;x,y )
oleo [1- (- 725)50],

S(E)

= (Sr,x’ 8r,y) "g"CB(K).

< Ioleyao (

+

(69)

+
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A collocation finite element method for solving fractional diffusion equation for force-free case is considered. In this paper, we
develop an approximation method based on collocation finite elements by cubic B-spline functions to solve fractional diffusion
equation for force-free case formulated with Riemann-Liouville operator. Some numerical examples of interest are provided to
show the accuracy of the method. A comparison between exact analytical solution and a numerical one has been made.

1. Introduction

Scientific and engineering problems including fractional de-
rivatives have become more important in recent years. Since
the description of physical and chemical processes by means
of equations including fractional derivatives is more accurate
and precise, their numerical solutions have been the primary
interest of many recently published articles. The applications
are so wide that they include such diverse areas as control
theory [1], transport problems [2], tumor development [3],
subdiffusive anomalous transport in the presence of an
external field [4-7], and viscoelastic and viscoplastic flow [8].
These diverse areas of applications have led to an increase in
the number of studies on fractional differential equations and
have caused it to be an important topic in mathematics and
science. Yuste [9] has used weighted average finite difference
methods for fractional diffusion equations and provided
some examples in which the new methods’ numerical solu-
tions are obtained and compared against exact solutions.
Langlands and Henry [10] have investigated the accuracy
and stability of an implicit numerical scheme for solving the
fractional diffusion equation. Murio [11] has developed an
implicit unconditionally stable numerical method to solve the
one-dimensional linear time fractional diffusion equation,
formulated with Caputo’s fractional derivative, on a finite
slab. Yuste and Acedo [12] have combined the forward time
centered space (FTCS) method, well known for the numer-
ical integration of ordinary diffusion equations, with the

Griinwald-Letnikov discretization of the Riemann-Liouville
derivative to obtain an FTCS scheme for solving the fractional
diffusion equation.

The general form of the fractional diffusion equation for
force-free case is given by [4, 13, 14]

2

0 1-y O
5” (x,t) = KD, yﬁu (%), @

where ODtl_y f(t) is the fractional derivative defined by
Riemann-Liouville operator as

f (@

1-y _ 1 2 !
PS030t )y o

dr, 2)

where K is the diffusion coefficient and y € (0,1) is
anomalous diffusion exponent. In all numerical computa-
tions, diffusion coefficient K is going to be taken as 1. In this
paper, we will take the boundary conditions of (1) given in
the interval 0 < x < 1as

u(0,t) =0, u(l,t)=0 (3)
and the initial condition as
u(x0)=x(1-x). (4)



The exact analytical solution of (1) is found by the method of
separation of variables [9] as

8 & 1 i
u(x,t) = = ,;) m sin [(2n + 1) 7rx] “

xE, (—K n+ 1)271215”) ,

where E, is the Mittag-Leffler function [15].

In our numerical solutions, to obtain a finite element
scheme for solving the fractional diffusion equation for force-
free case (0 < y < 1), we will also discretize the Riemann-
Liouville operator [9, 16] as

1-y _ 1-y

oD; u(xj,tn) =D, u;'

(6)

lynk p
+ O (At

where

1- 1- 2-y
w, Y=, wk <1_T) kfl. (7)

2. Cubic B-Spline Finite Element
Collocation Solutions

To solve (1) with the boundary conditions (3) and the initial
condition (4) using collocation finite element method, first of
all, we define cubic B-spline base functions. Let us consider
that the interval [a, b] is partitioned into N finite elements of
uniformly equal length by the knots x,,, m = 0,1,2,...,N
suchthata = x, < x; <+ <xy =bandh = x,,,, — x,,. The
cubic B-splines ¢,,(x), (m = —1(1)N + 1), over the interval
[a,b] and at the knots x,, are defined by [17]

¢ (x)

[ (x - xm72)3’ X € [xm72’xm71] >

W+ 3K (x - x, ) +3h(x - x,,,)
_3('x - xm—1)3’
! h3 + 3h2 ( X1 —

X € [xm—l’xm] ’

x) + 3h(xypyy — %)’

h3
( Xm+1 x) X € [xm’merl] >
3
(xm+2 - x) > X € [xm+1’xm+2] >
0 otherwise.

(8)

The set of cubic splines {¢_; (x), ¢y(x), ..., Pn41(x)} consti-
tutes a basis for the functions defined over the interval [a, b].
Thus, an approximate solution Uy (x, t) over the interval can
be written in terms of the cubic B-splines trial functions as

N+1

Uy@ot)= ) 8, ()¢, (%), ©)

m=-1
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where §,,(t)’s are unknown, time dependent quantities to
be determined from the boundary and cubic B-spline col-
location conditions. Due to the fact that each cubic B-spline
covers four consecutive elements, each element [x,,,, x,,,,;] is
covered by four cubic B-splines. For this problem, the finite
elements are identified with the interval [x,,, x,,.;] and the
elements knots x,,,, X,,,,. Using the nodal values U,,, U, , and
U/ given in terms of the parameter §,,,(t)

U, =Ul(x,,)=0,_ ) +45,, () +6,., @®),

Uy, = U’ (5) = 2 (-8, (08,01 (1), (10)

Ul = U () = 25 (8 ()20, 0) + 8y (1),

the variation of Uy(x, t) over the typical element [x,,,, x,,,;]
can now be given by

m+2

Uy(nt)= ) 8¢ (). (1)

j=m-1

If we substitute the global approximation (11) and its neces-
sary derivatives (10) into (1), we directly obtain the following
set of the first-order ordinary differential equations:

8, 1 (t)+4d, (t)+6,,, ()

6
=~ 770D

(12)
D7V [8,1 () =28, () + 8, ()] = 0,

where dot stands for derivative with respect to time. In the
first place, time parameters 6,,(t) and their time derivatives
Sm(t) in (12) are discretized by the following Crank-Nicolson
formula and first order difference formula, respectively:

1
8 _ = 8" 6n+1 ,
5 (8" +8™)
6n+1 _ 871 (13)
At

8:

Then, if we discretize the fractional operator D, "8" by the
following formula:

1 © 1y
— Y w78, (14)

1-y qn
D, "§" =
0=t Atl y Part

we easily obtain a recurrence relationship between successive
. . n+1
time levels relating unknown parameters §," (t) as
(1-a)8" +(4+2a0) 8" + (1 - ) )

m+1

=(1+a)d,  +(4-2a)8, +(1+a)d,

- 1
-y
+« z wy
k=1

m+1

(8w on k) —2(80 ™ + 80 7)

(6n+1 k + o k)]

m+1 m+1

(15)
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0.2 + t =0.001

U(x, t)

FIGURE 1: The comparison of the exact (lines) and numerical
solutions for y = 0.50, At = 0.0001, and N = 40 at ¢t = 0.001
(triangles), t = 0.01 (squares), and t = 0.1 (stars).

0.25 1 t =0.001

U(x, t)

FIGURE 2: The comparison of the exact and numerical solutions for
y = 0.75, At = 0.0001, and N = 40 at at t = 0.001 (triangles),
t = 0.01 (squares), and t = 0.1 (stars).

where

_3(An?

=

The system (15) is consisted of N+1 linear equations including
N + 3 unknown parameters (8_,,...,8y,,) . To obtain a
unique solution to this system, we need two additional

constraints. These are obtained from the boundary conditions
and can be used to eliminate §_; and &, from the system.

(16)

2.1. Initial State. To start iteration, we do need to evaluate
the initial vector at starting time level. The initial vec-
tor d° = (84,8,,8,,...,05_5,0n_1»Ox)" is determined from
the initial and boundary conditions. Thus, the approximation
(11) can be rewritten for the initial condition as

N+1

Uy (x,0)= ) 8,(0)¢,(x), (17)

m=-1

where the §,,(0) are unknown element parameters. We force

the initial numerical approximation Uy(x,0) to meet the
following conditions:

Uy (x,0) =U (x,,,0), m=0,1,...,N,

(18)

(Un)g (0,0) = =2, (Uy),, (1,0) = -2.

Using these conditions results in a three-diagonal system of
matrix of the form

wd’ = b, (19)

where

A\ =

2
b= (U(x0,0)+ %,U(xl,o),U(xz,O),...,U(xN_z,O),

'

U (x5.1,0),U(xy,0) + ?> .
(20)
Solving this system yields the values of element parame-
ters at t = 0. Now, it is time to find out the values of element

parameters at different time levels using the iterative system
(15).

2.2. Stability Analysis. The study of the stability of the
approximation obtained by the present scheme will be based
on the von Neumann stability analysis. In this analysis, the
growth factor of a typical Fourier mode is defined as

& =™, (21)
wherei = v-1. First of all, substituting the Fourier mode (21)
into the recurrence relationship (15) results in the following
equation:

gl ((1 —) e+ (d+20)+(1-0a) ei"’)

=8 (Q+a)e™ +(4-20) + (1 +a)e?)

(22)
raY a7 [ ) (-2 ).
k=1
Secondly, if we write
g = (23)
and assume that
¢=¢(9) (24)
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TaBLE 1: The comparison of the exact solutions with the numerical solutions with y = 0.5, At = 0.001, and ¢, = 0.1 for different values of N
and the error norms L, and L.

x N =10 N =20 N =40 N =80 N =100 Exact
0.0 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.1 0.013806 0.013886 0.013920 0.013925 0.013926 0.013765
0.2 0.026128 0.026284 0.026325 0.026335 0.026336 0.026183
0.3 0.035777 0.035982 0.036034 0.036046 0.036048 0.036037
0.4 0.041903 0.042137 0.042195 0.042210 0.042212 0.042364
0.5 0.044001 0.044245 0.044306 0.044321 0.044323 0.044544
0.6 0.041903 0.042137 0.042195 0.042210 0.042212 0.042364
0.7 0.035777 0.035982 0.036034 0.036046 0.036048 0.036037
0.8 0.026128 0.026284 0.026325 0.026335 0.026336 0.026183
0.9 0.013806 0.013886 0.013920 0.013925 0.013926 0.013765
1.0 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
L, x 10° 0.294172 0.159576 0.142246 0.139756 0.139501

L, x 10° 0.543026 0.299690 0.238942 0.223758 0.221936

TABLE 2: The comparison of the exact solutions with the numerical solutions with y = 0.5, N = 40, and ¢ = 0.1 for different values of At and
the error norms L, and L .

x At = 0.01 At = 0.001 At = 0.0001 At = 0.00001 Exact
0.0 0.000000 0.000000 0.000000 0.000000 0.000000
0.1 0.015039 0.013920 0.013929 0.013930 0.013765
0.2 0.026111 0.026325 0.026347 0.026349 0.026183
0.3 0.035392 0.036034 0.036063 0.036065 0.036037
0.4 0.041638 0.042195 0.042229 0.042233 0.042364
0.5 0.043830 0.044306 0.044341 0.044345 0.044544
0.6 0.041638 0.042195 0.042229 0.042233 0.042364
0.7 0.035392 0.036034 0.036063 0.036065 0.036037
0.8 0.026111 0.026325 0.026347 0.026349 0.026183
0.9 0.015039 0.013920 0.013929 0.013930 0.013765
1.0 0.000000 0.000000 0.000000 0.000000 0.000000
L, x 10° 0.836889 0.142246 0.136548 0.136264

L, x 10° 1.589369 0.238942 0.203235 0.199723

TABLE 3: The comparison of the exact solutions with the numerical solutions with y = 0.75, At = 0.001, and ¢ = 0.1 for different values of N
and the error norms L, and L.

x N=10 N =20 N =40 N =280 N =100 Exact
0.0 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
0.1 0.018544 0.018677 0.018710 0.018718 0.018719 0.018574
0.2 0.035151 0.035393 0.035453 0.035468 0.035470 0.035331
0.3 0.048210 0.048531 0.048611 0.048631 0.048633 0.048629
0.4 0.056530 0.056900 0.056992 0.057015 0.057018 0.057166
0.5 0.048210 0.059771 0.059868 0.059892 0.059895 0.060108
0.6 0.056530 0.056900 0.056992 0.057015 0.057018 0.057166
0.7 0.048210 0.048531 0.048611 0.048631 0.048633 0.048629
0.8 0.035151 0.035393 0.035453 0.035468 0.035470 0.035331
0.9 0.018544 0.018677 0.018710 0.018718 0.018719 0.018574
1.0 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
L, x 10° 0.418167 0.174101 0.136253 0.130959 0.130466

L, x 10° 0.722901 0.336912 0.240523 0.216433 0.213542
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TABLE 4: The comparison of the exact solutions with the numerical solutions with y = 0.75, N = 40, and ¢ = 0.1 for different values of At

and the error norms L, and L.

x At =0.01 At = 0.001 At =0.0001 At =0.00001 Exact
0.0 0.000000 0.000000 0.000000 0.000000 0.000000
0.1 0.018556 0.018710 0.018722 0.018723 0.018574
0.2 0.035089 0.035453 0.035475 0.035477 0.035331
0.3 0.048219 0.048611 0.048642 0.048644 0.048629
0.4 0.056522 0.056992 0.057028 0.057031 0.057166
0.5 0.059360 0.059868 0.059905 0.059909 0.060108
0.6 0.056522 0.056992 0.057028 0.057031 0.057166
0.7 0.048219 0.048611 0.048642 0.048644 0.048629
0.8 0.035089 0.035453 0.035475 0.035477 0.035331
0.9 0.018556 0.018710 0.018722 0.018723 0.018574
1.0 0.000000 0.000000 0.000000 0.000000 0.000000
L, x 10° 0.449135 0.136253 0.128451 0.127966

L x 10° 0.747758 0.240523 0.203042 0.199418

is independent of time, then we get the following expression
for the amplification factor { of the subdiffusion mode:

(- ™+ (@ +20) + (1 -a)e?)

=(Q+a)e™+(@-20)+ (1 +a)e?) (25)

b Y QT [ ) (2469
k=1

If we want the given scheme to be stable in terms of Fourier
stability analysis, then the condition |{| < 1 must be satisfied.
Considering the extreme value { = 1, from (22) and (25), we
obtain the following inequality:

8o sin’ (—) > 0. (26)

Since & > 0, we can say that the scheme is unconditionally
stable.

3. Numerical Examples and Results

Numerical results for the diffusion and diffusion-wave prob-
lems are obtained by collocation method using cubic B-
spline base functions. The accuracy of the present method is
measured by the error norm L, as

2
U]?XaCt _ (UN)jl (27)

o= ooy, = (Y
j=0

and the error norm L, as

_ exact _
Lo = [ - U, = max

U;xact _ (UN)j| . (28)

Figures 1 and 2 show the graphs of the exact (denoted by
lines) solutions and the numerical ones for At = 0.0001 and
N =40att = 0.001 (denoted by triangles), t = 0.01 (denoted

by squares), and ¢ = 0.1 (denoted by stars) for two different
values of y = 0.50 and y = 0.75, respectively. Table 1 shows
the comparison of the exact solutions with the numerical ones
with y = 0.5, Af = 0.001, and £, = 0.1 for different values of
N. The calculated error norms L, and L, at those time levels
are also presented in the table. In Table 2, the comparison of
the exact solutions with the numerical ones withy = 0.5, N =
40andt; = 0.1 for different values of At is illustrated and then
the error norms L, and L, are computed and presented in
the table. In Table 3, we have listed the numerical and exact
solutions of the problem for y = 0.75, At = 0.001, and t; =
0.1 for different values of N and the error norms L, and L .
Table 4 illustrates the comparison of the exact solutions with
the numerical solutions for y = 0.75, N = 40, and t; = 0.1
for different values of At and the error norms L, and L .

4. Conclusion

In the present study, first of all, a collocation finite element
method has been constructed. Then, the method has been
applied using cubic B-spline base functions. During the
implementation of the method, Crank-Nicolson formula
and first-order difference formula have been applied for
discretization process. The stability of the method presented
in the paper has been tested using the von Neumann stability
analysis in which the growth factor of a typical Fourier mode
is used. The accuracy of the method is also measured by the
error norms L, and L. The successful application of the
present method prompts the probability of extending it to
other finite element methods and other kinds of fractional
differential equations. The available results suggest that this
is highly probable.
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We discuss a generalization of the Kritzel transforms on certain spaces of ultradistributions. We have proved that the Kratzel
transform of an ultradifferentiable function is an ultradifferentiable function and satisfies its Parseval’s inequality. We also provide
a complete reading of the transform constructing two desired spaces of Boehmians. Some other properties of convergence and
continuity conditions and its inverse are also discussed in some detail.

1. Introduction

Kritzel, in [1, 2], introduced a generalization of the Meijer
transform by the integral:

KN =[ )G x>0
where

tv—le—tp—xy/tdt, (2)

Z) (xy) = J
o (%) .
p > 0(e N), v € C. Then this generalization is known as
Kritzel transform.
Let x be in R,. Denote by &', or S(R,), the space of all
complex-valued smooth functions ¢(t) on R, such that

sup '9k¢ (x)' < 00, 3)
xeK
x € R,, where K runs through compact subsets of R, ; see [3].
The strong dual S, of &, consists of distributions of compact
supports.
Later, the authors in [4] have studied the Kf transforma-
tion in a space of distributions of compact support inspired by
known kernel method. They, also, have obtained its properties

of analyticity and boundedness and have established its
inversion theorem. In the sense of classical theory, the Meijer
transformation and the Laplace transformation in [5] are
presented as special forms of the cited transform for p = 1
and p =1, v = +1/2, respectively.

It is worth mentioning in this note that a suitable moti-
vation of the cited transform has thoroughly been discussed
in [6] by the aid of a Fréchet space of constituted functions of
infinitely differentiable functions over (0, 00).

This paper is a continuation of the work obtained in [4].
We are concerned with a general study of the transform in the
space of ultradistributions and further discuss its extension
to Boehmian spaces in some detail. We are employing the
adjoint method and method of kernels for our purpose
to extend the classical integral transform to generalized
functions and hence ultradistributions.

2. Ultradistributions

The theory of ultradistributions is one of generalizations of
the theory of Schwartz distributions; see [3, 7]. Since then, in
the recent past and even earlier, it was extensively studied by
many authors such as Roumieu [8, 9], Komatsu [10], Beurling
[11], Carmichael et al. [12], Pathak [13, 14], and Al-Omari [15,
16].



By an ultradifferentiable function we mean an infinitely
smooth function whose derivatives satisfy certain growth
conditions as the order of the derivatives increases. Unlike
sequences presented in [15, 16], a;, i = 0,1,..., wherever it
appears, denotes a sequence of positive real numbers. Such
omission of constraints may ease the analysis.

Let o be a real number but fixed and & be the
space of Lebesgue integrable functions on R,. Denote by
S (L, (a;),a) (resp., S (L, {g;},a)),1 < r < o0,
the subsets of &, of all complex valued infinitely smooth
functions on R, such that, for some constant m1, (> 0),

sup H@k(p (x)”y, <mjaa, (4)
a,x€K

for all a > 0 (for some a > 0), where K is a compact set trav-
erses R, .

The elements of the dual spaces,
&L(QT, a, (a;),a) (oS’ﬁr(S’r,oc, {a;},a)), are the Beurling-
type (Roumieu-type) ultradistributions. It may be noted that
S (L (a;),a) ¢ S (L, a{a},a) ¢ §,. Thus, every
distribution of compact support is an ultradistribution of
Roumieu type and further, and an ultradistribution of
Roumieu type is of Beurling-type. Natural topologies on
S (L, (a;),a) (resp., S, (£, a, {a;}, a)) can be generated
by the collection of seminorms:

lel,. = sup a>o0. 5)

A sequence (¢,) — ¢ € S (& a(a)a) (resp.,

S (L7 {a;},a)) if

Jim, sup |2 (9,0 -9 @) =0 (g)
o,xE

and there is a constant m1; > 0 independent of # such that

lim supK||9k (@) =@ ()], <maa, (7
o,XE

foralla > 0. § (&, & (@),a) ($,(Z",a,{a;},a)) is dense
in &, convergence in § (&, «, (a;),a) (S (&, a,{a;},a))
implies convergence in &, and consequently a restriction

ofany f € cS"+ to (L, a,(a;),a) (§ (L, a,{a;},a)) is in
' (Lo, (@), a) (S (L7, o {a;}, a)).

3. The Kritzel Transform of
Tempered Ultradistributions

In this section of this paper we define the Kratzel transform
of tempered ultradistributions by using both of kernel and
adjoint methods. We restrict our investigation to the case of
Beurling type since the other investigation for the Roumieu-
type tempered ultradistributions is almost similar.

Lemma 1. Let ¢ € S (&« (a),a) and then KP¢ €
S (L (a)),a).
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Proof. Let ¢ € &, (¥, a,(a;),a) and x be fixed, and then
KP¢ certainly exists. By differentiation with respect to x we
get

LKP) ) = || 2 T e (y) dy

I,
”m =~ e dtg (y) dy

I -yj (e g () dy
R R,

+

(8)

L -yZ, " (xy) ¢ (v)dy.

+

Hence the principle of mathematical induction on the kth
derivative gives

Dy (KEg) (x) = (1) L zy " (xy) Yo (y)dy.  (9)

From [4], we deduce that

|25 (K29) ()|
(10)

(2v=p)/(2p+2) —(xy)? k
S%L ()2 PICED D] s () dy

+

for some constant «;,. The assumption that ¢ €
S (", &, (a;), a) implies that the products under the integral
sign, ¥ = y*(y) and (xy) @ PP~ Dy e
also in &, (Z",a,(a;),a). Moreover, ¢ € 8 (£, «a,(a;),a)
ensures that the integral:

Yo (y)dy ()

belongs to & (Z", «, (g;), a). Hence
”9 F (x)"y ma”a, (12)

for some constant m1,. Therefore, from the above inequality
we get

|

< “9];/: (x)“g, <ma“a,, (13)

for certain positive constant m,. This proves the lemma. [

From Lemma 1 we deduce that the Kratzel transform is
bounded and closed from &, (Z", &, (a;), a) into itself. Next,
we establish the Parseval’s relation for the Kratzel transform.

Theorem 2. Let f and g be absolutely integrable functions over
R, and then

L () (KPg) (x)dx = jR (K?F) () g () dx,  (14)

+

where KY f and K¥ g are the Kritzel transforms of f and g,
respectively.



Abstract and Applied Analysis

Proof. 1t is clear that K?f and KPg are continuous and
bounded on R, . Moreover, the Fubini’s theorem allows us to
interchange the order of integration:

L f(x)(KPg) (x)dx

I,

Equation (15) follows since the Kritzel kernel Z;(xy) applies
for the functions f and g, when the order of integration is
interchanged. This completes the proof of the theorem. [

(15)
([, sz o)

+

Now, in consideration of Theorem 2, the adjoint method
of extending the Kritzel transform can be read as

(Kyf9) = (fK[$), (16)
where f € &L(gr, o, (a;),a)and ¢ € S (&7, a, (a,), a).

Theorem 3. Given that f ¢ &L(E?T,oc, (a;),a) then KE f €
é’i(gr, a, (a,), a).

Proof. Consider a zero convergent sequence (¢,) in

S (", a, (a;), a) then certainly (Kf ¢,,) is a zero-convergent
sequence in the same space. It follows from (16) that

(KY frn) = ([ K¢p,) — 0 asn— 0. (17)
Linearity is obvious. This completes the proof. O

From the above theorem we deduce that the Kritzel
transform of a tempered ultradistribution is a tempered ultra-
distribution. Moreover, the boundedness property of K? f,
f e S'(F",a (a,),a) follows from the following theorem.

Theorem 4. Let f € S' (¥, a,(a;),a) and then K f is
bounded.

Proof. See [4, Proposition 2.3]. O
It is interesting to know that the Kratzel transform can be

defined in an alternative way, namely, by the kernel method.
Let f € é’i(ffr, a, (a;), a), and then

(KPF) () = (f ()2, (x9)) - (18)

In fact, (18) is a straightforward consequence of Lemma 1.

Theorem 5. Let f € S' (<, a,(a;),a) then K¥ f is infinitely
differentiable and

DE(KLf) (x) = {f (1), DE2, (xt) ) (19)
foreveryk € Nand x € R,.

Proof. See [4, Proposition 2.2]. O

4. Boehmian Spaces

Boehmians were first constructed as a generalization of
regular Mikusinski operators [17]. The minimal structure
necessary for the construction of Boehmians consists of the
following elements:

(i) a nonempty set A,
(ii) a commutative semigroup (B, *),

(iii) an aperation ® : A x B — A such that for each x € A
ands;,s, €B, x O (s; #5,) =(x05) Os,,

(iv) a collection A ¢ BY such that

(a)ifx,y € A, (s,) € A, x0Os, = yOs, foralln,
then x = y,
(b) if (s,), (t,) € A, then (s, * t,,) € A.

Elements of A are called delta sequences. Consider

g ={(x,,s,) : x,€A,(s,) €A, x,0s,, = x,,0s,,, Vm,n € N}.
(20)

If (x,,5,), (V,ot,) € 8 %x,0t, =¥, Os,, forallm,n € N,
then we say (x,,, s,,) ~ (¥, t,,)- The relation ~ is an equivalence
relation in g. The space of equivalence classes in g is denoted
by B. Elements of f3 are called Boehmians. Between A and f3
there is a canonical embedding expressed as

x0s,

x— (1)
Sn
The operation © can be extended to 3 x A by
ot
ﬁ ot = x”_ (22)
s s

n n

In f3, there are two types of convergence:

(8 convergence) a sequence (h,) in 3 is said to be

8 convergent to h in f, denoted by h,, LN h, if there
exists a delta sequence (s,,) such that (h,©s,,), (hos,,) €
A, forallk,n € N,and (h,0s;) — (hos;)asn — oo,
in A, for every k € N,

(A convergence) a sequence (h,) in 8 is said to be

A convergent to /i in f3, denoted by h,, 5 h, if there
exists a (s,) € A such that (h, — h) ©s, € A, for all
n € N,and (h, - h)©s, — 0asn — ooinA. For
further discussion see [17-21].

5. The Ultra-Boehmian Space 3

Denote by D, , or D (R, ), the Schwartz space of C* functions
of bounded support. Let A | be the family of sequences (s,,) €
D (R,) such that the following holds:

(Ay) jR s,(x)dx =1, foralln e N,
(A,) s,(x) =0, foralln € N,

(A5) supp s, € (0,¢,),e, — Oasn — oo.

It is easy to see that each (s,,) in A, forms a delta sequence.



Let f € cS’L(SZT,(x, (a;),a) and 0 € D(R,) be related by
the expression:

(f-o)v=f(o®v), (23)

where

(c®v)(x) = I o(t)v(xt)dt (24)

+

foreveryv € S (£, , (a,), a).

Lemma 6. Let f ¢ Si(gr,oc, (a;),a) and o € D, and then
froe€ &i(gr,oc, (a,),a).

Proof. Using the weak topology of §' (<", &, (a;), @), we write
|(f-0)v] =|f (c®v)| < Clo®ul,, (25)

where v € § (&, a,(g;),a). Hence, to complete the proof,
we are merely required to show thato®v € &, (Z", o, (g;), a).

First,if o0 € D, and v € § (&', «, (g;), a), then choosing
a compact set K containing the support of o yields

(c®v) (x+Ax)— (c®v) (x)
Ax

:J G(t)v((x+A9;);)—v(xt)dt

(26)

+

which is dominated by o(t)|< ,v(x)|. The dominated conver-
gence theorem and the principle of mathematical induction
implies

P (cev) = 0@ Tru. (27)
Finally
J |2* (08 ) (x)| dx = j |(c ® 2*) ()| dx
R, R,
< | ] lowagto @
R, JK
< MJ. |9kv (xt)|rdx.
R+
(28)
Therefore

lo@vl,, <d|vl,, < da”a, for some constant d.  (29)

Thuso®v € 8§, (Z", &, (a;),a). This completes the proof of
the lemma. O

Lemma 7. Let f, f, € S' (¢, (a;),a) and o € D, and
then

D)af -oc=a(f 0),aeC,
(i) (fi+ fo)-0=fi-0,+ f, 0,

Proof of the above Lemma is obvious.
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Lemma$8. Let f,, f € S'(¥", &, (a;),a) and o € D, and then
fo0— [0 (30)

Proof. Let v € é’ﬁr(gr,(x, (a;),a) and then 0 ® v ¢
S' (L', a, (a;), a). Therefore

(fa-o=f-0)o=((fu-f)-0)v=(f, - f)o&0).
(31)

Hence f,-0 — f-oasn — oo. O
Lemma9. Let f € é’i(gr, a,(a;),a) and (s,) € A, then

f'sn_)f

Proof. Letv € 8§ (¥, a,(a;),a) and supps, < (0,¢,),n € N
and then

ins' (¢, (a;),a) asn— oco. (32)

(f-si)v=f(s,®0). (33)

It is sufficient to establish thats, ® v — vasn — o00. By
using (27) and A, imply that

JR |9§ (s, ®v-0) (x)|rdx

- L (s, D% - D0) ()| dx (34)

|,

Hence, the mean value theorem implies

r" 5, (8) (2Fv (xt) - DFo (%)) dt’rdx.
0

+

L |£JZI; (s, ®v-0) (x)|rdx

<,

& e (0,t). Let A, = supseKISZ';“t//(s)I, where K is certain
compact set. The calculations show that

, (35)
dx,

r" Es, (1) D0 (xE) dt
0

+

||s,,®v—v||mSan—>0 as n — 00, (36)

where F is certain constant. Hence Lemma 9. The Boehmian
space f3; is therefore constructed. O

6. 3, and the Kritzel Transform of
Ultra-Boehmians

Denote by Z(R,), or Z,, the space of functions which are
Kritzel transforms of ultradistributions in & ﬁr (&, (a;), a),
and then convergence on Z, can be defined in such away that
E, » E,inZ,iff, - f ¢ é’i(gr,(x, (a;),a)asn — oo,
where E, = KF f, and E, = K’ f. Let E € Z, and 0 € D, and
then it is proper to define

(E@ o) (u) = j E (ut)o (t)dt (37)

R,

for eachu € R,.
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Lemma 10. Let f € cS’ﬁr(gr,oc, (a;),a) and o € D, and then
K¥(f-0)=Klfeo.

Proof. Let K be a compact set containing the support of o,
and then from (18) it follows that

K2 (f-0)w) = ((f-0)(»),2,(uy))
(f(9),(c®).2Z, () y)))

[ (0125 (@0 y)) o yde=Ke foo.
) (38)

Hence the lemma follows. O
Lemmall. LetE € Z, ando € D, andthen E®@ 0 € Z,.

Proof. E € Z, implies KPf = E, for some f ¢
Si(gr,(x, (@;),a). Hence E@ 0 = KX f @ o = KP(f - 0) €
Z O

"
The following are lemmas which can be easily proved
by the aid of the corresponding lemmas from the previous

section. Detailed proof is avoided. First, if K,” is the inverse
Kritzel transform of K?, and then

Lemma12. Let E € Z, and o € D, and then

7 _KTE. (39)
K/ (Ee@o)=K/E-o.

Lemma 13. Let E|, E, € Z_ and then for all 0,,0, € D, we
have

(1) (E,+E,)@0,=E,00,+E,00,
(2) (aE) @ 0, = a(E © 0y).

Lemmal4. Let E, — Eand(s,) € A, andthen E, ©s, —
E.

Lemmal5. LetE, — Eando €D, andthen E,00 — E®o.

With the previous analysis, the Boehmian space 3, is
constructed. The sum of two Boehmians and multiplication
by a scalar in B, is defined in a natural way [f,/¢,] +
(9,19, = [((, ©,) + (9,0 8,))/($, 0¥,)] and al . /@,] =
[ f,/6,)], @ € C.

The operation ® and the differentiation are defined by

Elelpl-lEen) =[5
(40)

With the aid of Lemma 10 we define the extended Kritzel
transform of a Boehmian [f,/s,] € B, to be a Boehmian in
B., expressed by the relation:

G B

n n

Lemma 16. f(f : B, — Pq, is well defined and linear
mapping.

Proof is a straightforward conclusion of definitions.

Definition 17. Let [E,/s,] € f3;, and then the inverse of K is
defined as follows:

, (42)

-1
K [E_] _| KB,
Y S S

n n

foreach (s,) € A .
Lemma 18. KP is an isomorphism from f; into f8; .

Proof. Assume K?[f,/s,] = KP[g,/t,], then it follows from
(41) and the concept of quotients of two sequences K f,, @
t,, = KPg,, @s,. Therefore, Lemma 10 implies K?(f, - t,,,) =
K?(g,, - ¢,). Employing properties of K implies f, - t,, =
Gm * Sp- Thus, [f,/s,] = [g,/t,]. Next we establish that f(f
is onto. Let [K? f,/s,] € B, be arbitrary and then K?f, ®
s, = KPf, @s, for every m,n € N. Hence f,, f,, €
' (Z",a,(a),a) are such that KP(f, - s,,) = KP(f,, - s,).
Hence the Boehmian [f,/s,] € p; satisfies the equation
RILfulsal = KD fufs,):

This completes the proof of the lemma. O

Lemma 19. Let [E,/s,] € B, , E, = K[ f,, and ¢ € D, and
then
] E;'
JENE
S S
. E
e([E})- (5]
2(|2]-¢) - [2] o4

Proof. 1t follows from (42) that

€ ([3]e0) % ([22]) [ 2=).

(44)

- ¢,

Applying Lemma 12 leads to

€((2)09)-

Proof of the second part is similar. This completes the proof
of the lemma.

K/ E -l

En
= [ - ]-qs. (45)

n

n

n

_ _-1
Theorem 20. K : B, — B, and K, : B, — B are
continuous with respect to 6 and A convergences.

-1
Proof. First of all, we show that K : B, — B, and K, :
B;, — B, are continuous with respect to § convergence.

)
Let 8, — Bin B, asn — oo and then we establish that



KPB, — KfBasn — oo.In view of [10], there are f,; and
fiin &L(gr, a, (a;), a) such that

L]

Sk

B, = [ = [ﬁ] (46)
Sk

such that f,, — fiasn — oo for every k € N. The

continuity condition of the Kritzel transform implies E,,, —

Easn — 00,E,; = KP f, ,and E; = K? f; in the space Z,.

Thus, [E, i/sg] — [Ex/s]asn — coin B, .

s
To prove the second part of the lemma, let g, — g €

Bz, asn — oo. From [10], we have g, = [E, ;/s;] and

"

g = [Ex/s;] for some E,;,E, € Z, where E,;, — E; as
-1 -1

n — oo. Hence K,/ E,; — K,/ Eginf asn — oo.

That is, [E;)}c/sk] — [E,:l/sk] asn — 00. Using (42) we

-1 -1
getK) [E, /5] — K, [Ep/si]asn — oo.

- - -1
Now, we establish continuity of K? and K,/ with respect

A .
to A convergence. Let , — Bin f5; asn — o00. Then, we

find f, € S'.(£",a,(a;),a),and (s,) € A, such that (8, - f)-
w = [(f, s)/se]land f, — 0asn — oco. Employing (41)

we get
R8s - | @)

Sk

Hence, from (41) and Lemma 19 we have K?((8, -
[(E, ® si)/sk]

KY (B~ B) - s)

:(f(fﬁn—f(f[)’)©sn—>0 as n — oo.

ﬁ).sn) =

=E, — O0asn — ooin Z,. Therefore

(48)

Hence, K*3, &R KPBasn — oo. Finally, let g, 4 gin B,
asn — oo and then we find E;, € Z, such that (g, - g)@s, =
[(E,©s;)/s ] and E, — Oasn — oo for some (s,) € A,
and E, = Kff,.
-1 -1
Next, using (42), we obtain K,/ (g, - g)®s,) = [K,’ (E,©
Si)/se]. Lemma 19 implies that

-1
KVP ((gn - g) © Sn)
_ fn - Sk _ . ! T
=|"—|=f,—0 asn—ooinS, (£, a/(q),a).
Sk
(49)
L1
Thus K, ((g,— )©s ) = (KV gn—Kf g)-s, — Oasn — oo.
Hence, we have KV In 4 K/ gasn — coin B, -
This completes the proof of the theorem. O
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We consider the Hyers-Ulam stability for a class of trigonometric functional equations in the spaces of generalized functions such

as Schwartz distributions and Gelfand hyperfunctions.

1. Introduction

Hyers-Ulam stability problems of functional equations go
back to 1940 when Ulam proposed the following question [1].

Let f be a mapping from a group G, to a metric group G,
with metric d(-, -) such that

d(f(xp). f(x) f(y)) <e. )

Then does there exist a group homomorphism k and §, >
0 such that

d(f (x),h(x)) <&, )

forall x € G;?

This problem was solved affirmatively by Hyers [2] under
the assumption that G, is a Banach space. After the result of
Hyers, Aoki [3] and Bourgin [4, 5] treated with this problem;
however, there were no other results on this problem until
1978 when Rassias [6] treated again with the inequality
of Aoki [3]. Generalizing Hyers result, he proved that if
a mapping f : X — Y between two Banach spaces
satisfies

If(x+y)=fO-FOD<(xy), forxyeX

(3)

with ©(x, y) = e(|x[|? + Iyll¥) (¢ = 0,0 < p < 1), then
there exists a unique additive function A : X — Y such

that || f(x) — A(x)|| < 2€lx|P/(2 — 2P) for all x € X.In 1951
Bourgin [4, 5] stated that if @ is symmetric in ||x| and [ y]
with Z;X:’l ®(2/x,2/x)/2) < oo for each x € X, then there
exists a unique additive function A : X — Y such that
I f(x) = A < Z‘]’:l ®(27x,2'x)/2’ for all x € X. Unfor-
tunately, there was no use of these results until 1978 when
Rassias [7] treated with the inequality of Aoki [3]. Following
Rassias’ result, a great number of papers on the subject have
been published concerning numerous functional equations
in various directions [6-10, 10-25]. In 1990 Székelyhidi
[24] has developed his idea of using invariant subspaces of
functions defined on a group or semigroup in connection
with stability questions for the sine and cosine functional
equations. We refer the reader to [9, 10, 18, 19, 25] for
Hyers-Ulam stability of functional equations of trigonomet-
ric type. In this paper, following the method of Székelyhidi
[24] we consider a distributional analogue of the Hyers-
Ulam stability problem of the trigonometric functional
inequalities

f(x=y)-fx)g()+9x) f)<v(y),
g(x-2»)-gx)g()-f@fFW<v (),

where f,g: R" — Candy : R" — [0, 00) is a continuous
function. As a distributional version of the inequalities (4), we



consider the inequalities for the generalized functions u,v €
Z'(R") (resp., S'(R")),

||uo(x—y)—ux®vy+vx®uy'|Sl//(y),

where o and ® denote the pullback and the tensor product of
generalized functions, respectively, and v : R” — [0, 00)
denotes a continuous infraexponential function of order 2
(resp., a function of polynomial growth). For the proof we
employ the tensor product E,(x)E,(y) of n-dimensional heat
kernel

©)

vo(x—y)—vx®v},—ux®uy"St//(y),

2
E, (x) = (4mt) " exp <—%), xeR", t>0. (6)

For the first step, convolving E,(x)E.(y) in both sides of
(5) we convert (5) to the Hyers-Ulam stability problems of
trigonometric-hyperbolic type functional inequalities, respec-
tively,

U (x = y,t+5) U0V (y,5) +V (x,)U (3,9)|
<Y (9)

[V (x=y,t+5) =V (D) V(y,s)-UxnU (ps)
<¥(y5),

forallx, y € R",t,s > 0, where U, V are the Gauss transforms
of u, v, respectively, given by

U =uxE(x)=(u,E(x-y), @

V(x,t) =v* E; (x), )

7)

which are solutions of the heat equation, and

Y(5) = [V E G- »dn=(y+E) (). (0)

For the second step, using similar idea of Székelyhidi [24]
we prove the Hyers-Ulam stabilities of inequalities (7). For
the final step, taking initial values ast — 0" for the results
we arrive at our results.

2. Generalized Functions

We first introduce the spaces &' of Schwartz tempered
distributions and €' of Gelfand hyperfunctions (see [26-
29] for more details of these spaces). We use the notations:

ol x| = x4+ X2

x% = X x%and 0% = 97 - 0%, for x = (xp,...,%,) €
R", o = (®;,...,,) € N, where N is the set of nonnegative
integers and 0; = 0/0x;.

| = o + -+ al = !+

Definition 1 (see [29]). One denotes by & or S(R") the
Schwartz space of all infinitely differentiable functions ¢ in
R" such that

lols = sup[x*0°p ()] < 00 a
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for all o, B € N, equipped with the topology defined by
the seminorms || - Nl - The elements of & are called rapidly

decreasing functions, and the elements of the dual space &’
are called tempered distributions.

Definition 2 (see [26]). One denotes by ¥ or T(R") the
Gelfand space of all infinitely differentiable functions ¢ in R"
such that

'x“aﬂgo (x)'
”9"“h,k = Sup

S R i B (12)
wesn o pen; KBl 12 112

for some h,k > 0. One says that 9; — Oas j — oo if
II(ijIhk — 0O0as j — oo for some h,k, and one denotes

by ¢ the dual space of & and calls its elements Gelfand
hyperfunctions.

It is well known that the following topological inclusions
hold:

g S, s g, (13)

It is known that the space Z(R") consists of all infinitely
differentiable functions ¢(x) on R"” which can be extended to
an entire function on C” satisfying

lo (x +iy)| < Cexp (—alxl2 + b|y|2) , xyeR" (14)

for some a, b, and C > 0 (see [26]).
By virtue of Theorem 6.12 of [27, p. 134] we have the
following.

Definition 3. Let u; € ¢ (R") for j = 1,2, with n, > n,,
and let A : R™ — R™ be a smooth function such that,
for each x € R™, the Jacobian matrix VA(x) of A at x has
rank n,. Then there exists a unique continuous linear map
A E(R™) - '(R™) such that A*u = o A when u
is a continuous function. One calls A*u the pullback of u by
A which is often denoted by u o A.

In particular, let A : R* — R” be defined by A(x, y) =
x — y,x,y € R". Then in view of the proof of Theorem 6.12
of [27, p. 134] we have

wokg (7)) = ([ o= y)dy).  05)

Definition 4. Let u, € E'(R™), u, € €' (R™). Then the
tensor product u, ® u,, of u, and u, defined by

(uy ®uy, 9 (%, y)) = (uy, (U, 0 (x,9))) (16)
for p(x, y) € G(R™ x R™), belongs to &' (R™ x R™).

For more details of pullback and tensor product of
distributions we refer the reader to Chapter V-VI of [27].

3. Main Theorems

Let f be a Lebesgue measurable function on R". Then f
is said to be an infraexponential function of order 2 (resp.,
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a function of polynomial growth) if for every e > 0 there exists
C. > 0 (resp., there exist positive constants C, N, and d) such
that

|f (x)| < Ceeslx|2 [resp. < Clx|N + d] (17)

for all x € R". It is easy to see that every infraexponential
function f of order 2 (resp., every function of polynomial
growth) defines an element of ' (R") (resp., §'(R™)) via the
correspondence

(frg) = J f(x)p(x)dx (18)

for ¢ € E(R") (resp. S(R™)).
Letu,v € E'(R") (resp., 8'(R")). We prove the stability
of the following functional inequalities:

||uo(x—y)—ux®vy+vx®uy“Sl//(y), (19)

where o and ® denote the pullback and the tensor product
of generalized functions, respectively, v : R" — [0, 00)
denotes a continuous infraexponential functional of order
2 (resp. a continuous function of polynomial growth) with
y(0) = 0,and || - || < v means that [(-,p)| < [lygll;: for all
¢ € Z(R") (resp., S(R™)).

In view of (14) it is easy to see that the n-dimensional heat
kernel

(20)

vo(x—y)—vx@)vy—ux@uy" <v(y),

2
E, (x) = (4mt) " exp (—%) , t>0, (21)

belongs to the Gelfand space (R") for each ¢ > 0. Thus the
convolution (u * E,)(x) : = (uy,Et(x — y)) is well defined for
all u € €'(R"). It is well known that U(x,t) = (u * E,)(x)
is a smooth solution of the heat equation (9/0, — A)U = 0 in

{(x,t) : x e R",t > 0} and (u * E,)(x) — uast — 0" inthe
sense of generalized functions that is, for every ¢ € Z(R"),

(o) = lim [(uxE)Wo@dx. @

We call (u * E,)(x) the Gauss transform of u.

A function A from a semigroup (S, +) to the field C of
complex numbers is said to be an additive function provided
that A(x + y) = A(x) + A(y),andm : S — Cissaid tobean
exponential function provided that m(x + y) = m(x)m(y).

For the proof of stabilities of (19) and (20) we need the
following.

Lemma 5 (see [15]). Let S be a semigroup and C the field of
complex numbers. Assume that f,g : S — C satisfy the
inequality; for each y € S there exists a positive constant M,
such that

lf(x+y)-f@)gy)| <M, (23)

for all x € S. Then either f is a bounded function or g is an
exponential function.

Proof. Suppose that g is not exponential. Then thereare y, z €
S such that g(y + z) # g(¥)g(z). Now we have

flx+y+z)-f(x+y)g(2)
=(f(x+y+2z)-f(0)g(y+2)

24)
—9@ (f(x+y)-f(x)g(»)
+fx)(g(y+2)-g(»)g(2),
and hence
f@)=(gr+2)-9(»g@)"
X((fx+y+z)-f(x+y)g(2)
(25)

~(fx+y+z)-f(x)g(y+2))
+9@ (f(x+y)-f(x)g(y)-

In view of (23) the right hand side of (25) is bounded as
a function of x. Consequently, f is bounded. O

Lemma 6 (see [30, p.122]). Let f(x,t) be a solution of the heat
equation. Then f(x,t) satisfies
|f e.t) <M, xeR", te(0,1) (26)

for some M > 0, if and only if

Fen=(for E)@ = [ 0 EG-ndy @)

for some bounded measurable function f, defined in R". In
particular, f(x,t) — fy(x)in ¢ (R") ast — 0.

We discuss the solutions of the corresponding trigono-
metric functional equations

uo(x—y)-u,®v, +v,®u, =0, (28)
vo(x—y)-v,®v,~u,®u, =0, (29)

in the space &' of Gelfand hyperfunctions. As a consequence
of the results [8, 31, 32] we have the following.

Lemma 7. The solutions u,v € €'(R") of (28) and (29) are
equal, respectively, to the continuous solutions f,g: R" — C
of corresponding classical functional equations

flx=y)-f@g(y)+gx) f(y)=0,  (30)
gx-y)-gx)g(y)-f) f(y)=0. (31)

The continuous solutions (f, g) of the functional equation (30)
are given by one of the following:

(i) f = 0and g is arbitrary,

(ii) f(x)=¢ -x g(x)=1+c¢, - xforsomec,c, € C",

(iii) f(x) = A, sin(c-x) and g(x) = cos(c-x)+ A, sin(c- x)
forsome A, A, € C,ceC".
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Also, the continuous solutions (f, g) of the functional equation ~ Also by (35) and (36) we have
(31) are given by one of the following:
U((x+y)+z(t+s)+r)

(i) g(x) = Aand f(x) = VA - A2 for some A € C, SU(x+ b +8)Vi—zr) =V (x4 pt+5)U (=2 7)

(i) g(x) = cos(c-x) and f(x) = sin(c- x) for some c € C". K (x+patisy)

For the proof of the stability of (19) we need the follow- C(UGDV (=,8) ~V (50U (=y,5)

ings.

Lemma 8. Let G be an Abelian group and let U,V : G x +K (%, 7,5:5)) V (=2.7)

(0,00) — C satisfy the inequality; there exists a nonnegative

function ¥ : G x (0,00) — R such that (AU (x+yt+s) + MU (x+y+y,t+s+s)

MK (x+y,y,t+5,5))U(-27)
U(x=y,t+s)-U@H)V(ys)+V(x)U(ys)]

(32) +K(x+ y,z,t+s,7)
<Y (y,s)

=(U @OV (=3s) =V (.U (-y,5)

forallx, y € G, t, s > 0. Then either there exist A, A, € C, not

both are zero, and M > 0 such that +K (%, 1,8)) V (=2,7)

AU GOV (=3,8) =V (6 U (=y,5)

|AU (3, 1) = A,V (x,1)| < M, (33)
+K (x, y,1,5))U (-2, 1)
or else - UV (~y-y,s+s)
U(x=y,t+s)-UxHDV(ys)+V(,H)U(y,s)=0 ~VxHU (~y = yps+s)
(34)
+K (x, ¥y + y, t,5+5))U (-2, 1)
forallx,y € G, t,s > 0. + MK (x+y, ypt+5,5)U(-2,1)
Proof. Suppose that inequality (33) holds only when A, = +K(x+y,zt+s7).
AZ = 0. Let (38)
K (% y,t,5) = U (x+ y,t +5) U (x,8) V (=, 5) From (37) and (38) we have
(35)
+V (1)U (-ys), (V(=».8)V(-z,1) = AV (-y,5)U (-z,7)

-V (-y -y U (-z,
and choose y; and s, satisfying U(-y,,s;) # 0. Now it can be WV (=y=yps+s)U(-zr)

easily calculated that V(-y-zs+1)U D
V (x,t) = AU (6, 1) + AU (x + yy,t +57) + (U (=,8) V (=2,1) + AU (=3,8) U (-2, 1)
(36)
- MK (% yts), + MU (=y = y1,s+5) U (=2,7)

+U (-y—z,s+71))V (x,1)
where Ay = V(-y,,5)/U(=y;,5) and A, = =1/U(=y,,s)).

By (35) we have = —K (5%, 9, 1,8) V (=2, 7) + AK (%, y,,5) U (=2, 7)
U(x+(y+2),t+(s+r)=U@)V(-y—2z,s+r) + MK (%, y+ yt,s+5)U(=2,7)
-V, t)U(-y-zs+71) MK (x+y, y,t+5,5)U(-2,1)
+K(x,y+zts+r). -K(x+yzt+sr)+K(x,y+z,t,s+r1).

(37) (39)
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Since K(x, y,t,s) is bounded by ¥(-y,s), if we fix y, z, 1,
and s, the right hand side of (39) is bounded by a constant M,
where

M =Y (-y,5) |V (-z,1)| + ¥ (=y,5) [AU (2, 7)|
+ V¥ (-y - yps+5) MU (-z,1)]
(40)
+¥ (=) MU (-2, 1)| + ¥ (=2, 7)
+¥(-y-zr+s).

So by our assumption, the left hand side of (39) vanishes,
so is the right hand side. Thus we have

(=AoK (x, y,t,8) = MK (x, y + y1,t,5+ 57)
+M K (x+ y, y,t+5,5)) U (-2z,7)
(41)
+K(x, 0, t,85)V(-2z,r) =K(x,y +z,t,s+71)
-K(x+y,zt+s71).

Now by the definition of K we have

K(x+yzt+sr)-K(x,y+zts+r)

=U(x+y+z,t+s+r)-U(x+yt+s)V(-zr)
+V(x+yt+s)U(-z,r)-U(x+y+z,t+s+r)
+tUH)V(-y-z,s+1)-V(x,)U(-y—z,s+71)

=U(-y-z-x,s+r+t)-U(-y-z,s+1r)V(x,t)
+V(-y-z,s+r)U(x,t) -U(-z—x—y,r+t+s)
+U (2, V(x+yt+s)-V(-z,r)U(x+ y,t+5s)

=K(-y-z,-x,s+rt)-K(-z,-x— y,r,t +5).
(42)

Hence the left hand side of (41) is bounded by W(x, t) +¥(x +
y,t+s).So if we fix x, y, £, and s in (41), the left hand side of
(41) is a bounded function of z and r. Thus K(x, y,t,s) = 0
by our assumption. This completes the proof. O

In the following lemma we assume that ¥ : R"x(0, c0) —
[0, 00) is a continuous function such that

y(x) = tlir%ﬁ’ (x,1) (43)

exists and satisfies the conditions y(0) = 0 and

O, (x) = i 2y (-2"x) < o0 (44)

k=0

or

@, (x) = i 2y (-27%x) < o0. (45)
k=1

Lemma9. Let U,V : R" x (0,00) — C be continuous func-
tions satisfying

[U(x=yt+5)=U(xt)V () + V(50U (ps)|

<¥(ys)

forallx,y € R", t,s > 0, and there exist A, A, € C, not both
are zero, and M > 0 such that

46)

AU (x,8) = A,V (x,1)] < M. (47)
Then (U, V) satisfies one of the followings:

(i) U = 0, V is arbitrary,
(ii) U and V are bounded functions,

(i) V(x,t) = AU(x, 1) + €<% forsome A € C",¢c(+0) €
R", andb € C, and f(x) = lim,_, +U(x,t) is a con-
tinuous function; in particular, there exists § : (0, 00)
— [0,00) with 8(t) — O0ast — 0% such that

U@t - fx)e™| <o) (48)

forallx € R", t > 0, and satisfies the condition; there
exists d > 0 satisfying

|f (x)l <y(-x)+d (49)

forall x € R",

(iv) V(x,t) = AU(x,t) + et for some A € C", b € C,
and f(x) := lim,_, +U(x,t) is a continuous function;
in particular, there exists § : (0,00) — [0, 00) with
8(t) = Oast — 0" such that

U@t - fx)e™| <o) (50)

forall x € R",t > 0, and satisfies one of the following
conditions; there exists a, € C" such that

|f (x)—a, -x| <D, (%) (51)
forall x € R", or there exists a, € C" such that

|f (x)—a, -x| <D, (x) (52)

forall x € R".

Proof. It U = 0, V is arbitrary which is case (i). If U is
a nontrivial bounded function, in view of (46) V is also
bounded which gives case (ii). If U is unbounded, it follows
from (47) that A, # 0 and

V(x,t) = AU (x,t) + R(x,1) (53)

for some A € C and a bounded function R. Putting (53) in
(46) we have

[U(x=y,t+s)=U(x,t)R(y,s) + R(x, 1)U (y,s)|
(54)
<Y (ys)



forall x, y € R", t,s > 0. Replacing y by —y and using the
triangle inequality, we have, for some C > 0,

[U(x+y,t+5)=U(x,t) R(=y,s)|
(55)
<ClU(=p:9)| + ¥ (=5)

forall x,y € R", t,s > 0. By Lemma 5, R(-y, s) is an expo-
nential function. If R = 0, putting y = 0,s — 0" in (54) we
have

U (x,8)] < y(0) = 0. (56)

Thus we have R #0 since U is unbounded. Given the conti-
nuity of U and V we have

R(x,t) = e (57)
for some ¢ € R", b € C with Rb > 0. Putting y =0and s = 1

in (54), dividing R(0, 1), and using the triangle inequality we
have

U (x,8)] < |R(0,1)] " (U (x,t + 1)| + C|U (0, 1)] + ¥ (0, 1))
(58)

forall x € R", ¢ > 0.
From (58) and the continuity of U it is easy to see that

limsup U (x,t) := f (x) (59)

t— 0"

exists. Putting x = y = 0 and replacing s and ¢ by t/2 in (54)
we have

U (0,8)] < ¥ <0, é) (60)

forallt > 0.

Fixing x, putting y = 0 lettingt — 0" so that U(x,t) —
f(x) in (54), and using the triangle inequality and (60) we
have

Vs - f@et < w(0.5)+¥0.9=86 ()
for all x € R", s > 0. Letting s — 0 in (61) we have

lim U (x,s) = f (%) (62)

forall x € R". From (61) the continuity of f can be checked by

ausual calculus. Lettingt — 0" in (60) we see that £(0) = 0.
Letting t,s — 0" in (54) we have

|f(x=y) - f@) T+ F ()| <v(y)  (63)

for all x, y € R". Putting x = 0 in (63) and replacing y by —y
we have

lf =)+ f Dl <w(-y) (64)
forall y € R".
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Replacing y by —y and using (64) and the triangle
inequality we have

|f (x+9) - F)e™ = F(y)| <29 (-y)  (65)

forall x, y € R". Now we divide (65) into two cases: ¢ = 0 and
¢ # 0. First we consider the case ¢ # 0. Replacing x by y and y
by x in (65) we have

[f(x+y) = f()e™ =V )| <2y (%)  (66)

for all x,y € R" From (65) apd (66), using the triangle
inequality and dividing |e“” — e™*“”| we have

2y (x)+y (=y)+|f )]

leioy _ e—ic-y|

|f (0] < (67)

for all x, y € R" such that ¢ - y #0. Choosing y, € R" so that
¢y, = m/2 and putting y = y, in (67) we have
|f Gl <y (=x) +d, (68)

where d = y(m/2) + | f(;r/2)|, which gives (iii). Now we
consider the case ¢ = 0. It follows from (65) that

[f(x+y)=fx) - f(y)]<2y(-y) (69)

forall x, y € R". By the well-known results in [3], there exists
a unique additive function A, (x) given by

A (x) = lim 27 f (2"x) (70)
such that
|f (1) = A; (0)] < @, (x) 71)

it ©,(x) := ZZZO 27k1//(—2kx) < 00, and there exists a unique
additive function A, (x) given by

Ay (%) = lim 2" f (27"x) (72)
such that
|f () - A, (%) < @, (%) (73)

if @,(x) == Yoo 2y(~27%x) < co. Now by the continuity of
U and inequality (61), it is easy to see that f is continuous.
In view of (70) and (72), Aj(x), j = 1,2, are Lebesgue
measurable functions. Thus there exist a,,a, € C" such that
A, (x) =a,-xand A,(x) = a, - x for all x € R", which gives
(iv). This completes the proof. O

In the following we assume that y satisfies (44) or (45).

Theorem 10. Letu,v € &' satisfy (19). Then (u, v) satisfies one
of the followings:

(i) u = 0, and v is arbitrary,

(ii) u and v are bounded measurable functions,
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(iii) v(x) = Au(x)+€“* forsome A € C, c(#0) € R", where
u is a continuous function satisfying the condition;
there existsd > 0

lu(x)] <y (-x)+d (74)

forallx € R”,

(iv) v(x) = Au(x) + 1 for some A e C, where u is a
continuous function satisfying one of the following
conditions; there exists a, € C" such that

|u (x) —a, -x| <@, (x) (75)

for all x € R", or there exists a, € C" such that

|u (x)—a,- x| <D, (x) (76)

forallx € R”,
(v) u = Asin(c - x), v = cos(c - x) + Asin(c - x), for some
ceC’ LeC.

Proof. Convolving in (19) the tensor product E, (x)E(y) of n-
dimensional heat kernels in both sides of inequality (19) we
have

(o (&) = (E (§)E,(n))] (x, )
= <ug,JEt(x—€—n)Es(y—f7)dn>

= (ug, (B, » E)) (x~ y = §)) 77)
= <uE’Et+s (X—y—€)>
=U(x-y,t+s).

Similarly we have
[(wev) « (E (&) E,()] (x,9) =U () V (y5),
[(veu) * (E, (&) E,(n)] (x,y) =V (1)U (y,53),

(78)

where U, V are the Gauss transforms of u, v, respectively. Thus
we have the following inequality:

[U(x=pt+5)=U(xt)V (1) + V(60U (ps9)|

(79)
<Y (y,s)
forall x, y € R", t,s > 0, where
Y (y,s) = Jw(n)Et(x—f)Es(y—n)dEdn
(80)

~ (v E =)=+ E) )

By Lemma 8 there exist A;,A, € C, not both are zero, and
M > 0 such that

MU (e, t) = L,V (x,0)| < M, (81)

or else U, V satisfy

U(x=yt+s) UV (ys)+V (U (ys) =0
(82)

forall x,y € R", t,s > 0. Assume that (81) holds. Applying
Lemma 9, case (i) follows from (i) of Lemma 9. Using (ii) of
Lemma 9, it follows from Lemma 7 the initial values u, v of
U(x,t),V(x,t)ast — 0" are bounded measurable functions,
respectively, which gives (ii). For case (iii), it follows from (50)
that, for all ¢ € E(R"),

[(u.0) = (£ 9|
| im J-U(x, 0o (x)dx - J F ()9 x) dx‘
- tlir%+ j (Uat) - f(x)e™)p(x) dx| (83)

IN

tlin(}+ J- 'U (x,8) = f (x) eibt| o (x)] dx

IN

tlirgl+6 () J |go (x)| dx =0.

Thus we have u = f in &'(R"). Letting t — 0" in (iii) of
Lemma 9 we get case (iii). Finally we assume that (82) holds.
Letting t,s — 0" in (82) we have

uo(x-y)-u,®v,+v,®@u, =0. (84)

By Lemma 6 the solutions of (84) satisty (i), (iv), or (v). This
completes the proof. O

Let w(x) = el|x|?, p > 0. Then y satisfies the conditions
assumed in Theorem 10. In view of (44) and (45) we have

2¢|x|P
o} = 85
1 (x) 2P (85)
if0< p<1,and
2¢|x|P
[0) = 86
5 (%) ¥ _2 (86)

if p > 1. Thus as a direct consequence of Theorem 10 we have
the following.

Corollary 11. Let0 < p < 1 or p > 1. Suppose that u,v € &'
satisfy

|'uo(x—y)—ux®vy+vx®uy"Se|y|P. (87)
Then (u, v) satisfies one of the followings:

(i) u = 0, and v is arbitrary,

(ii) u and v are bounded measurable functions,



(iii) v(x) = Au(x)+€“* forsome A € C, c(#0) € R", where
u is a continuous function satisfying the condition;
there existsd > 0

lu(x)| <elx| +d (88)

forall x € R",
(iv) v(x) = Au(x) + 1 for some A € C, where u is a con-

tinuous function satisfying the conditions; there exists
a € C" such that

(89)

forallx € R”,

(v) u = Asin(c - x), v = cos(c - x) + Asin(c - x), for some
ceC'AeC.

Now we prove the stability of (20). For the proof we need
the following.

Lemma12. LetU,V: G x (0,00) — C satisfy the inequality;
there existsa ¥ : G x (0,00) — [0, 00) such that

[V(x=y,t+s)=V(,t)V(ys)-Uxt)U(ys)]

<¥(ys)

(90)

forallx,y € R", t,s > 0. Then either there exist A\;, A, € C,
not both are zero, and M > 0 such that

|AU (x, 1) = A,V (x,1)| < M, (91)
or else

V(x=yt+s)=V(xV(ys)-U@HU(ys) =0
(92)

forallx,y € G, t,s > 0.

Proof. As in Lemma 9, suppose that A,U(x, ) — A,V (x, 1) is
bounded only when A, = A, = 0, and let

L(x,y,t,5) =V (x+y,t+s) -V (x,t)V(-y,s)
(93)
~U@,t)U(-y,s).

Since we may assume that U is nonconstant, we can choose y,
and s, satisfying U(-y,, s;) # 0. Now it can be easily got that

U(,t)= AV (x,t) + AV (x+y,t+s;)
(94)
=ML (% 1 t51)
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where Ay = =V (=y;,5,)/U(=y;,s) and A, = 1/U(=y,,s,).
From the definition of L and the use of (94), we have the
following two equations:

V((x+y)+zt+s) +r)
=V(x+yt+s)V(-z,r)+U(x+ y,t+s)U(-z,7)
+L(x+y,zt+sr)
=(Vt)V(-y,9) +U () U (-y:5)
+L (x, 9,t,5)) V (-2,7)
+ AV (x+yt+s)+ M V(x+y+y,t+s+s))
“ML(x+y, y1,t+5,5)) U (=2,7)
+L(x+y,zt+sr7)
=(Vt)V(-y,9) +U () U (-y,5)
+L(x, y,1,5)) V (-z,7)
+ 4o (V (6, )V (=y,8) + U (x,) U (-y,5)
+L(x, y,t,5)) U (-2,7)
+ 0 (Vo V (=y = yps+sy)
+U U (-y - y,s+5,)
+L(x, y+ y,t,s+ ) U (=2,1)
—ML(x+y, y,t+5,5)U(-2,1)

+L(x+y,zt+s71),
(95)

Vix+(y+2),t+(s+7))
=V t)V(-y—zs+r)+U(x,)U(-y—z,s+7)

+L(x,y+zts+r).
(96)

By equating (95) and (96), we have
V) (V (=39 V(=20 + AV (-3,5) U (=2,7)
+ MV (=y = yis+s)U(-z1)
“V(-y-2s+71))
+U (1) (U (=2,5) V (~27) + AU (=3,5) U (~2,7)
+ MU (=y =5 +5) U (=2,1)

~U(-y-2zs+71))
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=-L(x, y,t,5)V (-2z,7) = AoL (x, y,£,5) U (~2,7)
~ML(x,y+y,t,s+5s)U(-2,1)
+AML(x+y, ypt+s5)U(-z71)

—L(x+yzt+sr)+L(x,y+zts+r).
(97)

In (97), when y, s, z, and r are fixed, the right hand side
is bounded; so by our assumption we have

L(x, y,t,5)V (-z,7)
+ (AL (%, y,t,8) + M\ L(x, ¥+ yp, 1,5+ 57)
“ML(x+y,y,t+5,5))U(-z7) )
=L(x,y+zt,s+r)-L(x+yzt+sr).
Here, we have
L(x,y+zt,s+r)—L(x+yzt+sr)
=V(x+y+z,t+s+r)-V(x,t)V(-y-zs5+71)
—UHU(-y-z,s+r)-V(x+y+z,t+s+r1)
+V(x+y,t+s)V(-z,r)+U(x+ y,t+5)U(-z,7)
=L(-y-z-x,s+rt)-L(-z,-x - y,r,t+5)

SY(x,t)+¥(x+yt+s).
99)

Considering (98) as a function of z and r for all fixed x, y,

t, and s again, we have L(x, y,t,s) = 0. This completes the
proof. O

In the following lemma we assume that ¥ : R"x(0, c0) —
[0, 00) is a continuous function such that

Y (x) = im ¥ (x, 1) (100)

exists and satisfies the condition y(0) = 0.

Lemma 13. Let U,V : R” x (0,00) — C be continuous

functions satisfying
[V(x=y,t+s)=V () V(ys)-U(x)U(ps)|
(101)
<Y (y,s)

forallx,y € R", t,s > 0, and there exist A,, A, € C, not both
zero, and M > 0 such that

|AU (x,1) = A,V (x, )] < M. (102)
Then (U, V) satisfies one of the followings:

(i) U and V are bounded functions in R" x (0, 1),

(ii) +iU(x, 1) = V(x,t) — ¥ forsomea € R", b € C,
and g(x) = lim, _, .+ V(x, ) is a continuous function;
in particular, there exists § : (0,00) — [0, 00) with
8(t) — Oast — 0 such that

[V t)-gx) e[ <) (103)
forallx € R", t >0, and g satisfies

|g (x) — cos(a - x)l < %1// (x) (104)

forall x € R".

Proof. If U is bounded, then in view of inequality (100), for
each y,s, V(x + y,t +5) — V(x,1)V(-y,s) is also bounded. It
follows from Lemma 5 that V' is (101). If V' is bounded, case
(i) follows. If V' is a nonzero exponential function, then by the
continuity of V' we have

V (x,t) = e Y (105)

for some ¢ € C", b € C. Putting (105) in (101) and using the
triangle inequality we have for some d > 0

|ec-xeb(t+s) (e - ec-y)| <V¥(y,s)+d (106)

forall x, y € R", t,s > 0. In view of (106) it is easy to see that
c =ia,a € R". Thus V(x,t) is bounded on R"” x (0,1). If U is
unbounded; then in view of (101) V is also unbounded, hence
AA, #0and

U(x,t) = AV (x,t) + R(x,t) (107)

for some A # 0 and a bounded function R. Putting (107) in
(101), replacing y by —y, and using the triangle inequality we
have

'V (x+y,t+s) =V (xt) ((AZ + 1)V(—y,s) + AR (—y,s))'

<|(AV (=3,8) + R(=y,5)) R(x,1)| + ¥ (=p,5).
(108)

From Lemma 5 we have
()LZ + l)V(y,s) +AR(y,s) =m(y,s)

for some exponential function m. From (107) and (109), m is
continuous, and we have

(109)

m(x,t) = e (110)

for somec € C*, b e C.IfA*# — 1, we have

_m=AR
oA +1

_Am+R

=—— 11
A+1° .

Putting (111) in (101), multiplying [A? + 1| in the result, and
using the triangle inequality we have, for some d > 0,

|m (x,t) (m (=y,s) -m(y,5))| < 'AZ + 1|\P(y,s) +d
(112)
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forall x, y € R”, t,s > 0. Since m is unbounded, we have
m(y.s) =m(-y.s) (113)

forall y € Rand s > 0. Thus it follows that m(x, t) = ¢ and
that U, V are bounded in R” x (0, 1). If A> = —1, we have

U=4+i(V-m), (114)

where m is a bounded exponential function. Putting (114) in
(101) we have

V(x=yt+s)=V(x,t)m(y,s) =V (y,s)m(x,1)
(115)
+m (x,t)m (y,s)| < ¥ (y,5)

for all x, y € R", t,s > 0. Since m is a bounded continuous
function, we have

m(x,t) = e+ (116)

for somea € R", b € C with Rb > 0.
Similarly as in the proof of Lemma 9, by (101) and the
continuity of V, it is easy to see that

lim supV (x,£) == g (x) (117)

t—0*

exists. Putting x = y = 0 in (115), multiplying |¢"| in both
sides of the result, and using the triangle inequality we have

V@©0,5)- ™| < ["|([V©.t+5)-V (0,06 +¥(0,9))
(118)
forallt,s > 0. Letting s — 07 in (118) we have
lim V (0,¢) = 1.
Jim (0,2) (119)

Putting y = 0, fixing x, letting t — 0" in (115) so that
V(x,t) — g(x), and using the triangle inequality we have

|V (x,8)— g (x) e_bs' < |V (0,s) - e_bs' +W¥(0,s) (120)
forall x € R", s > 0. Letting s — 0" in (120) we have
lim V (x,5) = g (x) (121)

for all x € R". The continuity of g follows from (120). Letting
t,s — 0" in (115) we have

|9 (x=y) - g(x) e = g (y) " + | <y (y)
(122)

for all x, y € R". Replacing y by x in (122) and dividing the
result by 2¢'™ we have

|g (x) — cos(a- x)| < %w(x). (123)

From (114), (116), (120) and (123) we get (ii). This completes
the proof. O
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Theorem 14. Let u,v € €' satisfy (20). Then (u,v) satisfies
one of the followings:

(i) u and v are bounded measurable functions,

(i) v(x) = cos(a - x) + r(x), xu(x) = sin(a - x) + ir(x)
for some a € R", where r(x) is a continuous function
satisfying

(ol < Sy () (129

forall x € R",
(iii) v(x) = cos(c- x) and u(x) = sin(c- x) for some c € C".

Proof. Similarly as in the proof of Theorem 10 convolving in
(20) the tensor product E,(x)E,(y) we obtain the inequality

[V (x=y.t+5) =V (H)V(y,5) - UxHU(y9)|
<Y (y.5)

for all x,y € R”", t,s > 0, where U,V are the Gauss
transforms of u, v, respectively, and

25)

¥ (y,s) = JW(W)Et (x =& E (y -n)d&dn
(126)

~ [ W) B G- 3 dn = (v + ) ().

By Lemma 12 there exist A;, A, € C, notboth zero,and M > 0
such that

|AU (x, 1) = A,V (x,1)| < M, (127)

or else U, V satisfy

V(x=yt+s)=V(x0)V(ys)-U@xU(y.s) =0
(128)

forallx, y e R", t,5 > 0.

Firstly we assume that (127) holds. Letting t — 0°
in (i) of Lemma 13, by Lemma 6, the initial values u,v of
U(x,t),V(x,t)ast — 0" are bounded measurable functions,
respectively, which gives case (i). Using the same approach of
the proof of case (iii) of Theorem 10, we have v = g in ¢ 1t
follows from (104) that

v(x)=cos(a-x)+r(x), (129)
where r(x) is a continuous function satisfying
1
Ir ()l < Sy (x) (130)

for all x € R". Lettingt — 0" in (ii) of Lemma 13 we have
+iu (x) = v (x) — %, (131)
Putting (129) in (131) we have

+u(x) =sin(a- x) +ir (x). (132)
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Secondly we assume that (128) holds. Letting t,s — 0 in
(127) we have

vo(x—y)-v,®v,~u,®u,=0. (133)
By Lemma 7 the solution of (133) satisfies (i) or (iii). This
completes the proof. O

Every infraexponential function f of order 2 defines an
element of &'(R") via the correspondence

(fig) = [ F@g () dx

for ¢ € €. Thus as a direct consequence of Corollary 11 and
Theorem 14 we have the followings.

(134)

Corollary 15. Let 0 < p < 1 or p > 1. Suppose that f, g are
infraexponential functions of order 2 satisfying the inequality

f(x=y)-f®)g(y)+g9x) f(y)|<elxP (135

for almost every (x, y) € R*. Then (f, g) satisfies one of the
following:
(i) f(x) = 0, almost everywhere x € R", and g is arbitr-
ary,
(ii) f and g are bounded in almost everywhere,
(iii) f(x) = fo(x), g(x) = Afy(x) + €~ for almost every-
where x € R", where A € C, c¢(#0) € R", and f,

is a continuous function satisfying the condition; there
existsd > 0

[fo ()| < elxl? +d (136)

forallx € R”,

(iv) f(x) = fo(x), g(x) = Afy(x) +1 for a.e. x € R", where
A € Cand f, is a continuous function satisfying the
condition; there exists a € C" such that

2¢|x|P

[27 - 2|

|f0 (x)—a- xl < (137)

forall x € R”,

(v) f(x) = Asin(c - x), g(x) = cos(c - x) + Asin(c - x) for
a.e. x € R", wherec € C", A € C.

Corollary 16. Suppose that f, g are infraexponential func-
tions of order 2 satisfying the inequality

lg(x=y)-g@)g(y) - f ) f ()| <elyf

for almost every (x, y) € R*. Then (f, g) satisfies one of the
followings:

(138)

(i) f and g are bounded in almost everywhere,
(ii) there exists a € R" such that

1

lg (x) —cos(a- x)| < —elx|?, (139)

—_— N

|f (x) + sin (a - x)| < —elx|f (140)

[\S)

for almost every x € R”,

1

(iii) g(x) = cos(c- x) and f(x) = sin(c - x) for a.e. x € R",
where c € C".

Remark 17. Taking the growth of u = ¥ as |[x| — oo into
account, u € §'(R") only when ¢ = ia for some a € R". Thus
Theorems 10 and 14 are reduced to the following:

Corollary 18. Let u,v € s’ satisfy (19). Then (u,v) satisfies
one of the followings:

(i) u = 0, and v is arbitrary,
(ii) u and v are bounded measurable functions,

(iii) v(x) = Au(x)+€“* forsome A € C, c(#0) € R", where
u is a continuous function satisfying the condition;
there exists d > 0

u ()l <y (-x)+d (141)

forall x € R",

(iv) v(x) = Au(x) + 1 for some A e C, where u is a
continuous function satisfying one of the following
conditions; there exists a, € C" such that

|u(x) - a, - x| < @ (x) (142)
forall x € R", or there exists a, € C" such that
|u (x)—a,- x| <D, (x) (143)

forall x € R".

Corollary 19. Let u,v € &' satisfy (20). Then (u,v) satisfies
one of the followings:

(i) u and v are bounded measurable functions,

(ii) v(x) = cos(a - x) + r(x), zu(x) = sin(a - x) + ir(x)
for some a € R", where r(x) is a continuous function
satisfying

r(l < 5w () (144)

forall x € R".
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We obtain generalizations of Hartley-Hilbert and Fourier-Hilbert transforms on classes of distributions having compact support.
Furthermore, we also study extension to certain space of Lebesgue integrable Boehmians. New characterizing theorems are also

established in an adequate performance.

1. Introduction

The classical theory of integral transforms and their applica-
tions have been studied for a long time, and they are applied
in many fields of mathematics. Later, after [1], the extension
of classical integral transformations to generalized functions
has comprised an active area of research. Several integral
transforms are extended to various spaces of generalized
functions, distributions [2], ultradistributions, Boehmians
[3, 4], and many more.

In recent years, many papers are devoted to those integral
transforms which permit a factorization identity (of Fourier
convolution type) such as Fourier transform, Mellin trans-
form, Laplace transform, and few others that have a lot of
attraction, the reason that the theory of integral transforms,
generally speaking, became an object of study of integral
transforms of Boehmian spaces.

The Hartley transform is an integral transformation that
maps a real-valued temporal or spacial function into a real-
valued frequency function via the kernel

k (v; x) = cas (vx) . 1)

This novel symmetrical formulation of the traditional Fourier
transform, attributed to Hartley 1942, leads to a parallelism
that exists between a function of the original variable and that
of its transform. In any case, signal and systems analysis and

design in the frequency domain using the Hartley transform
may be deserving an increased awareness due to the necessity
of the existence of a fast algorithm that can substantially
lessen the computational burden when compared to the
classical complex-valued fast Fourier transform.

The Hartley transform of a function f(x) can be
expressed as either [5]

o (v) = \/% J_OO f (x) cas (vx) dx 2)
or
A (f) = J_OO f (x) cas (2mfx) dx, 3)

where the angular or radian frequency variable v is related to
the frequency variable f by v = 27f and

A (f) = V2nd 2nf) = \2nd (v). (4)

The integral kernel, known as cosine-sine function, is
defined as

cas (vx) = cosvx + sin (vx) . (5)

Inverse Hartley transform may be defined as either

1 o0
== LO o (v) cas (vx) d ©)



or

Fx) = JOO o (f) cas (2fx) df. @)

The theory of convolutions of integral transforms has been
developed for a long time and is applied in many fields of
mathematics. Historically, the convolution product [2]

(f+9)(y)= Jjof(x)g(x—y)dy (8)

has a relationship with the Fourier transform with the factor-
ization property

F(fxa ) =FN ) F (). ©)

The more complicated convolution theorem of Hartley trans-
forms, compared to that of Fourier transforms, is that

A(f+9)0) =39 (Af xdg)(y),  (10)
where
G(fxa))=fa)+f(»)g(-»)
+fay)-f=»)g(-»).

Some properties of Hartley transforms can be listed as
follows.

(11)

(i) Linearity: if f and g are real functions then

o (af +bg) (y) = ad (f)(y) + bl (9) (y), abe R

(12)

(ii) Scaling: if f is a real function then

|” reoasmeds=@n(2). )

-0

2. Distributional Hartley-Hilbert Transform
of Compact Support

The Hilbert transform via the Hartley transform is defined by
(6, 7]

B (7) = -2 [ (o8 () cos (x9) + 7 (0 sin (x9) i,
(14)
where
PISICELTC
p . (15)
o (x) = M

are the respective odd and even components of (2).

We denote, €(R), €(X) = €, the space of smooth
functions and €' (&), €' (%) = €', the strong dual of € of
distributions of compact support over Z.

Following is the convolution theorem of %.
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Theorem 1 (Convolution Theorem). Let f and g € € then

B (f=g)(y) = JOOO (k; (x) cos (yx) + ky (x) sin (yx)) dx,
(16)

where
ky(x)=d°f (x) A°g (x) + 9°f (x) 4°g (), W)
ky(x) = f (x) g (x) —A°f (x) L°g (x).
Proof. To prove this theorem it is sufficient to establish that
ky (x) = 2°(f * g) (x), (18)
ky (x) = o (f * g) (x). (19)

Therefore, we have

A°(f * g) (x)

- ro (JOO fMaly-v) dr)cas ()dy (a0

—00 -0

= J: f) J: 9(y —y) cas (xy) dydr.

The substitution y — y = z and using of (1) together with
Fubini theorem imply

A°(f * g) (x)
= J: f) J: g (2) (cos (x(z +7)) +sin(x(z +7)))

X dzdr.
(21)

By invoking the formulae
cos (x (z +y)) = cos (xz) cos (xy) — sin (xz) sin (xy),

sin (x (2 +y)) = sin (xz) cos (xy) + cos (xz) sin (xy),
(22)

then (18) follows from simple computation. Proof of (19) has
a similar technique. Hence, the theorem is completely proved.

It is of interest to know that cos(xy) and sin(xy) are
members of € and, therefore, #°f, °f € &', This leads to
the following statement.

Definition 2. Let f € €' then we define the distributional
Hartley-Hilbert transform of f as

B f (y) = (A (x), cos (x9)) + (4 f (), sin (xp)) .
(23)

The extended transform %7 f is clearly well defined for
each f € €.
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Theorem 3. The distributional Hartley-Hilbert transform

B f is linear.

Proof. Let f,g € €' then their components &/° f, o/° f, A°g,
A°g € €'. Hence,

B (f +9) () = (@ (f +9) (%), cos (xp))
+(d° (f + g) (x),sin(xy)) .

By factoring and rearranging components we get that

B (f+9) () =B f(y)+B79(y). (25

Furthermore,

B (Kf) () = (ket* f (), cos (xy))

(24)

(26)
+ (kd® f (x),sin (xy)) .
Hence,
B (kf) (y) = k£ (7). @)
This completes the proof of the theorem. O

Theorem 4. Let f € €' then B f is a continuous mapping
on€'.

Proof. Let f,, f € €', ne #Nand f, — fasn — oo.Then,
B f,(y) = (8 f, (x)  cos (x9)) + (4 f, (), i (x))
— (A’ f (x),cos(xp)) + (A° f (x),sin (xy))

:éyf(y) as 1 — 0.
(28)

Hence we have the following theorem. O
Theorem 5. The mapping B f is one-to-one.

Proof. Let f,g € €' and that 7 f= @g then, using (23)
we get

(A°f (x),cosxy) + (A° f (x),sinxy)

(29)
=(d°g(x),cosxy) + (d°g(x),sinxy).
Basic properties of inner product implies
(d° f (x) — H°g (x),cos(xy))
(30)

+(d° f (x) - H°g (x),sin(xy)) = 0.
Hence,

d°f (x) =g (x), df(x)=d°g(x). (31

Therefore,
df(x)=d°f (x)+d°f (x) o)
32
=d°g(x)+d°g(x) = dg(x)
for all x. This completes the proof of the theorem. O

3

Theorem 6. Let f € €' then f is analytic and
Ql;égf (y) = <5zi°f (x),@l; cos (xy)> )
33

+ <.Q¢ef (x), 9’; sin (xy)> .

Proof of this theorem is analogous to that of the previous
theorem and is thus avoided.

Denote by ¢ the dirac delta function then it is easy to see
that

A6(y)=1,  d6(y)=0. (34)

3. Lebesgue Space of Boehmians for
Hartley-Hilbert Transforms

The original construction of Boehmians produce a concrete
space of generalized functions. Since the space of Boehmians
was introduced, many spaces of Boechmians were defined. In
references, we list selected papers introducing different spaces
of Boehmians. One of the main motivations for introducing
different spaces of Boehmians was the generalization of
integral transforms. The idea requires a proper choice of a
space of functions for which a given integral transform is
well defined, a choice of a class of delta sequences that is
transformed by that integral transform to a well-behaved
class of approximate identities, and finally a convolution
product that behaves well under the transform. If these
conditions are met, the transform has usually an extension
to the constructed space of Boehmians and the extension has
desirable properties. For general construction of Boehmians,
see [8-12].

Let 9 be the space of test functions of bounded support.
By delta sequence, we mean a subset of & of sequences (6,,)
such that

JOO 0, (x)dx =1,

—00

”5n|| = J |8,, (x)|dx <M, 0<Me3R, (35)

lim J- |6, (x)|dx =0 for each & > 0,
|x|>¢

n— 00

where (3,)(x) = {x € & : §,(x) #0}.

The set of all such delta sequences is usually denoted as A.
Each element in A corresponds to the dirac delta function §,
for large values of n.

Proposition 7. Let (8,) € A then

A6, (y) = J 8, (x)cos(xy)dx — 1 asn— oo,
[e¢]
%8, (y) = J d, (x)sin(xy)dx — 0 asn— oo.
(36)
Let Y R), LUR) = F, be the space of complex
valued Lebesgue integrable functions. From Proposition 7 we
establish the following theorem.



Theorem 8. Let f € £ then B (f * 8,)(y) — B f(y)

asn — oo.

Proof. For f € &', (8,) € A, then using of (14) implies

B (f +8,) ()

:jm(w%f*@gunmxy+dqf*agummxwdx
) (37)

Since

(F+8)@=] f08,¢-ndt— O 69

asn — 00, we see that

o (F+8,) 0=

—00

o0

(f *6,) () sinx{d¢

[T ro [ 8¢ 0sne) diar

— Joo f (t) sin (xt) dt
=d°(f) (x).
(39)
Similarly,
o (f *6,) (x) — & (f) (x)

Therefore, invoking the above equations in (37), we get
BY(f * 8,)») — BYf(y) asn — oo. Hence the
theorem. O

as 1 — 00. (40)

Denote by pg: the space of integrable Boehmians, then
Py is a convolution algebra when multiplication by scalar,
addition, and convolution is defined as [9]

{2]-12)
£]-[boptacs]

GHENISY
Sl Lyl Louxwm ]
Each function f € &' is identified with the Boehmian [ f *
8,/8,1. Also, [£,/8,] ¥ 8, = f, € L, foreveryn € .

Since [§,,/6,] corresponds to Dirac delta distribution &, the
kth-derivative of each p € py is defined as

+ (41)

£

n

D*p = p « DS. (42)

The integral of a Boehmian p = [f,/0,] € pg is defined as
(11]

J:)O p(x)dx = J-: /1 (x) dx. (43)

It is of great interest to observe the following example.
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Example 9. Every infinitely smooth function f(x) € #" such
that 2 fx) ¢ s integrable as Boehmian but not inte-
grable as function.

The following has importance in the sense of analysis.

Theorem 10. Let [f,/5,] € po, then the sequence

B (f,) ()

0 (44)
= J (H° £, (x) cos (xy) + A° f,, (x) sin (xy)) dx

converges uniformly on each compact subset & of R.

Proof. By aid of the Theorem 8 and the concept of quotient of
sequences, we have,

F (1)) =2 (£, ) )

- <f%8k> v (45)

- 93“’(({— +5,) )

— %"Q{E (y) asn— oo,
Ok
where convergence ranges over compact subsets of %. The
theorem is completely proved. O

Let[f,/d,] € pyr, then by virtue of Theorem 10 we define
the Hartley-Hilbert transform of the Lebesgue Boehmian

[f,./5,] as

= fn _1: 14
B [6_n] = lim & f,. (46)
on compact subsets of %.

The next objective is to establish that our definition is well

defined. Let [ £,,/6,] = [g,/y,] in py1, then
fo* Y =Gn*6, foreverymmne. (47)

Hence, applying the Hartley-Hilbert transform to both sides
of the above equation and using the concept of quotients of
sequences imply

B (fr# V) = B (g % 8,) = B (g, % 5,,).  (48)

Thus, in particular, for n = m, and considering Theorem 3,
we get

Jim 7, = lim %7 g, (49)
Hence,
%[H:Eﬁ[&]. (50)
o Va

Definition (46) is therefore well defined.

Theorem 11. The generalized transform B is linear.
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Proof. Let p; = [f,/6,] and p, = [g,/y,] be arbitrary in pg:
and « € Cthen p; + p, = [(f, * Y, + g, * 6,)/5,, * y,,]. Hence,
employing (46) yields

B (py +p,) = lim (B (f, = 1) + B (g, 9,)).
(51)

By Theorem 8, we get

B (py +p2) = lim B, + lim &g, (52)
Hence,

B (py + p2) =§§§P1 4'Egng- (53)

Also, for each complex number «, we have

IQEH((xpl) :%[a—fn]

Sy
= alim 8”1, G4
= “/9}5/)1
Hence we have the following theorem. O

Theorem 12. Let p € pg1 and (g,) € A, then
:%‘Tg(p*en):’gggp:%g(en*p). (55)

Proof. Let p = [f,/6,] € pyr, then T%‘T&(p * €,) = T%‘T&[fn *
€u/8,] = lim,_, o B (f,, * €,)- -

Hence, B (p * ¢,) = lim B f, = B p.

Similarly, we proceed for B p = B (e, * p).

This completes the theorem. The following theorem is
obvious. O

n— 00

Theorem 13. If;j‘?”gpl =0, then p; = 0.

Theorem 14. The Hartley-Hilbert transform B is continuous
with respect to the §-convergence.

B
Proof. Let p, — pin pg1 asn — 00, then we show that

%dpn 2 .%dp asn — 00. Using ([11, Theorem 2.6]), we find
Tuior fi € L' (8) € Asuchthat[f,, /8] = p [fi/S:] = p
and f,, — frasn — oo, ke N,

Applying the Hartley-Hilbert transform for both sides
implies %7 fox — B f, in the space of continuous
functions. Therefore, considering limits we get

%[@]_)%[E]. (56)
O O
This completes the proof of the theorem. O

Theorem 15. The Hartley-Hilbert transform % is continuous
with respect to the A-convergence.

Proof. Let p, 5 pasn — 00 in pg, then thereis f, € £
and §,, € A such that

(pn_p)*anz[fn%k&n]’ fn—>0asn—>oo.
(57)

Thus by the aid of Theorem 3 and the hypothesis of the
theorem we have

Es*””((pn—m*anhi@ﬁ[%‘s"]

— B (fu *6,)

as n — &0

o
— B f, asn— oo

— 0 asn-— o00.

(58)

Therefore, F.%E(pn -p) = O0asn — oo. Thus, T%Epn 5

Bpasn — oo.
This completes the proof. O

Lemma 16. Let [f,/6,] € pgr, and § has the usual meaning
of (34) then

—a([fa _ |t

B ([6,,]*6)_93 [Sn]' (59)
Proof. Let p = [f,/6,] € pyr, then

# ()95

s, 5,
= lim 57 (f,«8)  (60)
= Jim B,
Hence,
F((#]-)-7e) @
O

Theorem 17. The Hartley-Hilbert transform B is one-to-
one.

Proof. Let B7(f,/8,] = B7[g,/y,], then by the aid of (46),
we get

Jim 7, = lim %7, (62)
Hence,
% (Jim f,) = %" Jim g,). (6)

thatis, 87 f = B g. The fact that B is one-to-one implies
f = g. Hence we have the following theorem. O



4. A Comparative Study: Fourier-Hilbert
Transform

In [6, 7], the Hilbert transform via the Fourier transform of
f(x) is defined as

A" (f) ()
= % LOO (F; (f) (x) cos (xy) = F, (f) (x) sin (xy)) dx,
(64)
where
F.(flx)= Joo f (t) cos (xt) dt,
X (65)

F.(f) (x) = JOOO () sin (xt) dt

are, respectively, the real and imaginary components of the
Fourier transform of f, which are related by

F(f)(x)=F,(f) (x) —iF; (f) (x). (66)

It is interesting to know that a concrete relationship between
F ., and F,;, d° is described as F,(x) = °(x) and
Fi(x) = d°(x) [2]. Those equations, above, justify the
following statements of the next theorems.

Theorem 18. Let [f,/6,] € pyr, then the sequence of Fourier-
Hilbert transforms of (f,) satisfies

B () ()

= % JOO (Z.(f,) (x)cos(xy) = F, (f,,) (x)sin (xy)) dx

0
(67)

and converges uniformly on each compact subset & of %.

Thus, for [ £,/8,] € pg:, the Fourier-Hilbert transform of
[f,/6,] is similarly defined by

%" [g—] = lim %" f, (68)

on compact subsets of %.
The following theorems are stated and their proofs are
justified for similar reasons. We prefer to we omit the details.

Theorem 19. The generalized Fourier-Hilbert transform %~
is linear.

Theorem 20. /—g;?(p * €,) = j%??p = F(%‘Tg(e x p), (g,) € A
Theorem 21. Ifj%??p1 =0, then p, = 0.

A —= A
Theorem 22. If p, — pasn — o0 in pyi, then B p, —

F .
93”/) asn — 00 in py1 on compact subsets.
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Theorem 23. The Fourier-Hilbert transform B is continu-
ous with respect to the §-convergence.

Theorem 24. The Fourier-Hilbert transform B is continu-
ous with respect to the A-convergence.

Proofs of the above theorems are similar to that given for
the corresponding ones of Hartley-Hilbert transform.
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The present paper emphasizes Jeffery-Hamel flow: fluid flow between two rigid plane walls, where the angle between them is 2a. A
new method called the reproducing kernel Hilbert space method (RKHSM) is briefly introduced. The validity of the reproducing
kernel method is set by comparing our results with HAM, DTM, and HPM and numerical results for different values of H, «, and
Re. The results show up that the proposed reproducing kernel method can achieve good results in predicting the solutions of such
problems. Comparison between obtained results showed that RKHSM is more acceptable and accurate than other methods. This
method is very useful and applicable for solving nonlinear problems.

1. Introduction

L1 Problem Formulation. Consider a system of cylindrical
polar coordinates (, h, z), where the steady two-dimensional
flow of an incompressible conducting viscous fluid from a
source or sink at channel walls lies in planes and intersects
in z-axis. It is assumed that there are no changes with respect
to z, that the motion is purely in radial direction and merely
depends on r and 0, and that there is no magnetic field along
z-axis. Then the governing equations are given as [1].

2 (ru(r,0)) =0, 6))
ror
u(r,0) au(_():,@) _, a%;(rrz, 0) . %aug;, 0)
AL LN
- Z%éumm -2,

1 OP 2vou(r,0)
— T,
r o0 7 09 3)

where B is the electromagnetic induction, o is the conductiv-
ity of the fluid, u(r, 0) is the velocity along radial direction, P
is the fluid pressure, v is the coeflicient of kinematic viscosity,
and p is the fluid density. From (1)

F(©) =ru(r.0), (4)

using dimensionless parameters

=2 5)
[0

where « is the semiangle between the two inclined walls
as shown in Figure 1. Substituting (5) into (2) and (3) and
eliminating P, we obtain an ordinary differential equation for
the normalized function profile F(x) [2]:

"

F" (x)+2aReF (x)F (x)+ (4-H)a’F (x) =0, (6)



with boundary conditions

FO=1 F(©0=0 Fn=0 ()
The Reynolds number is
Re — fmaxa — Umaxra
v v
(8)

_ (divergent channel: « >0, f_ .. >0
~ \ convergent channel: @ <0, f,..<0/"

The Hartmann number is

H= \/“—Bg 9
pv

Internal flow between two plates is one of the most
applicable cases in mechanics, civil and environmental
engineering. In simple cases, the one-dimensional flow
through tube and parallel plates, which is known as Couette-
Poisseuille flow, has exact solution, but in general, like most
of fluid mechanics equations, a set of nonlinear equations
must be solved which make some problems for analytical
solution. Many authors have shown interest in studying
two-dimensional incompressible flow between two inclined
plates. Jeffery [1] and Hamel et al. [2] were the first per-
sons who discussed this problem, and so, it is known as
Jeftery-Hamel problem. The incompressible viscous fluid flow
through convergent and divergent channels is one of the
most applicable cases in fluid mechanics, electrical, and bio-
mechanical engineering. The MHD Jeffery-Hamel flows in
nonparallel walls were investigated analytically for strongly
nonlinear ordinary differential equations using homotopy
analysis method (HAM). Results for velocity profiles in
divergent and convergent channels were proftered for various
values of Hartmann and Reynolds numbers in [3]. The
mathematical investigations of this problem were underre-
searched by [3, 4]. Jeffery-Hamel flows are of the Navier-
Stokes equations in the particular case of two dimensional
flow through a channel with inclined walls [3-13]. One of
the most important examples of Jeffery-Hamel problems is
this subjected to an applied magnetic field. The equations of
magnetohydrodynamics have been solved exactly for the case
of two-dimensional steady flow between nonparallel walls
of a viscous, incompressible, electrically conducting fluid;
this is a straightforward extension of the famous Jeffrey-
Hamel problem in ordinary hydrodynamics [9]. It has been
indicated that for the Jeffrey-Hamel problem, the equations
of magnetohydrodynamics can be curtailed to a set of three
ordinary differential equations, two of which are linear and of
first order [10]. In addition, these kinds of problems have been
well studied in literature [3-13]. Most recent problems such
as Jeffery-Hamel flow and other fluid mechanic problems
are inherently nonlinear. Except a limited number of these
problems, most of them do not have analytical solutions. So,
these nonlinear equations should be solved utilizing other
methods.

In this paper, the RKHSM [14-31] will be used to inves-
tigate MHD Jeffery-Hamel flows Problem. In recent years, a
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lot of attention has been devoted to the study of RKHSM
to investigate various scientific models. The RKHSM which
accurately computes the series solution is of great interest
to applied sciences. The method provides the solution in
a rapidly convergent series with components that can be
elegantly computed.

Recently, a lot of research work has been devoted to
the application of RKHSM to a wide class of stochastic
and deterministic problems involving fractional differential
equation, nonlinear oscillator with discontinuity, singular
nonlinear two-point periodic boundary value problems, inte-
gral equations and nonlinear partial differential equations
and so on [14-31]. The method is well suited to physical
problems since it makes unnecessary restrictive methods.

The efficiency of the method was used by many authors
to investigate several scientific applications. Cui and Lin [15]
applied the RKHSM to handle the second-order boundary
value problems. Wang et al. [24] investigated a class of
singular boundary value problems by this method, and the
obtained results were good. In [27], the method was used to
solve nonlocal boundary value problems. Geng and Cui [18]
investigated the approximate solution of the forced Duffing
equation with integral boundary conditions by combining the
homotopy perturbation method and the RKHSM. Recently,
the method was appllied the fractional partial differential
equations and multipoint boundary value problems [18-22].
For more details about RKHSM and the modified forms
and its effectiveness, see [14-31] and the references therein.
The paper is organized as follows. Section 2 is devoted to
several reproducing kernel spaces. Solution representation in
W24[0, 1] and a linear operator are introduced in Section 3.
Section 4 provides the main results; the exact and approx-
imate solution of system (34) and an iterative method are
developed for the kind of problems in the reproducing
kernel space. We have proved that the approximate solution
converges to the exact solution uniformly. Numerical results
are given in Section 5. The last Section is the conclusions.

2. Preliminaries

2.1. Reproducing Kernel Spaces. In this section, we define
some useful reproducing kernel spaces.

Definition 1 (reproducing kernel). Let E be a nonempty
abstract set. A function K : E x E — C is a reproducing
kernel of the Hilbert space H if and only if

Vt € E, K(.t)€ H,
(10)

VieE YoeH, (p(),K-0))=¢().

The last condition is called “the reproducing property”;
the value of the function ¢ at the point ¢ is reproduced by the
inner product of ¢ with K(, ).
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KO,

Flow direction

(a)

Flow
direction

MHD device
AC power
source

FIGURE 1: Geometry of the MHD Jeffery-Hamel flow in convergent cannel. (a) 2D view and (b) schematic setup of problem.

Definition 2. We define the space W, by

! n n
uluu,u,u,

are absolutely continuous in [0, 1]
u® e 1%10,1], x € [0, 1],
u(0)=0,u(1)=0,u (0)=0.

w; [0,1] =

(11)

The inner product and the norm in W24 [0, 1] are defined,
respectively, by

3 r "
(i, 9) s = Y u? (0 g (0)
i=0

1
+ I u® (x) g(4) (x)dx, u,ge W24 [0,1],
0

Iy = [ 1) o w e Wy [0,1].
2

(12)

The space W24 [0, 1] is a reproducing kernel space; that is, for
each fixed y € [0, 1] and any u(x) € W24[0, 1], there exists a
function Ry(x) such that

W() = (R, e @

Definition 3. We define the space W, by

! . .
sz 0.1] = {u | u,u'are absolutely continuous in [0, 1]}

u" €1%[0,1], x €[0,1].
(14)

The inner product and the norm in W22[0, 1] are defined,
respectively, by

1
(th,g)yz =u(0) g (0) +u' (0) g’ (0) + L u' (x) g" (x)dx,
(u,g € W22 [0,1]),

(15)

lullwz = s tdyz, 1€ W5[0,1]. (16)

The space W;[0,1] is a reproducing kernel space and its
reproducing kernel function T is given by

1
1+xy+%x2—gx3, x<y,
T.(y) = . (17)
1+xy+5y2—gy3, x> y.

Theorem 4. The space W,[0,1] is a complete reproducing
kernel space; that is, for each fixed y € [0,1], there exists
u(x) € W24[0, 1], such that

u(y) = (wRy),, (19)

for any u(x) € W;[0,1]. The reproducing kernel R, can be
denoted by

R, (x)= 1" (19)

Ydi(y)xT x>y,
i=1

where
S ()’) =0,
o (y) =0,



a(y) =

¢ (y) =

i (y) =

()=

& (y)=

¢ (y) =

dy(y) =

d,(y) =

dy(y) =

dy(y) =

ds(y) =

de (y) =

d,(y) =

20 5 1 5, T .7
56807 56807 11367  284°
2 7
+ﬁy —ﬁy,
7 s 1 . 7 4 16 4
17040 511207 " 102247 6397
7 5 7 6
" 2827 T 511207
7 . 1 .7 . 4
681607  204480°  40896° ' 639”
7 5 7 6
T 1136”7 T 2044807
-7 5 1 7 7 4 7 3
1136007 340800° ' 681607  17040°
I 7 6
" 21307 " 3408007
CAN A S e A A
3408007 ' 10224007 ~ 2044807 ~ 51120
7, 7 . 1
T 56807 1022400° ' 7207
1 1,7 .1
340800” 71568007 ' 2044807 ' 51120”
1, 1 . 1
+ v+ y° - ,
56807 ' 102240007 5040
_1 7
50407
1
720”7
-1 5 I 7 4 7 3 7 5
2130”7 T 56807 T 11367 2847 217
7 s
L
4 ., 1 s 7 5 16 s
6397 " 170207 T a0896” " 6397
7 5 7 6
" 2847 T 511207
7 s I 5 7 4 7 3
681607 ' 244807 408967  10224”
7,7 .
T 11367 2044807
-7 5 1 7 7 4 7 3
1136007 340800° ' 681607  17040°
+Ay2+ d 5%,
56807 | 340800
7 e 1 5 - 7 yt o 7 5
340807 " 10224007 ~ 2044807 ~ 51120
7 5 7 6
T 5680”7 10224007

3

3
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dy (y) = -1 1 (NS S SN S
s\ 3408007 T 71568007 2044807 © 51120”
+ 1 y2+ 7 yé.
56807 1022400
(20)

Proof. By Definition 3, we have

3 . . 1
(u, Ry>wz4 = ;u(’) () RY (0) + L u® () RS (x) dx,

(R, e W, [0,1]).
(21)

Through several integrations by parts for (21) we have
(u(x),R, (), = Y u? (0) [R (0) - (~1)*RT™ (0)]
=0
: 3-i) (i 7-i
+ DU M RT (1)
i=0

+ Jl u (x) RE,S) (x) dx.
° 22)

Note that property of the reproducing kernel
(R, )y = u(y), (23)
R, is the solution of the following differential equation:
®) _ _
R (1) =8 (x - ), (24)
with the boundary conditions

R (0) - RS (0) =0,

R} (0) + R (0) = 0,
R (1) =0, (25)
R® (1) =0,

(6) _
Ry (1)=0,
when x # y,

R (x) =0, (26)
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therefore

8
2 x
i=1

8

YA x>y
i=1

<

4

R, (x) = 27)

Since

Rg’s) (x)=68(x-y), (28)

7

1136

21

5680

1

2.5 x
5680

X2y 4 2)/7— x2y4

Xy’ +

17040 51120

3.6
X

51120 4

7

+ x4
68160

4

4.2 4

1

5

Yo+

6

we have

k k

0'R,(y)=0"R, (y), k=0,1,23,4,56, (29)
7 7
'R, (y)-0'R,(y)=1.

Since R (x) € W24 [0, 1], it follows that

(30)

R,(0) =0, R;(O):(L R,()=0. (3

From (25)-(31), the unknown coeflicients ¢;(y) ve d;(y)(i =
1,2,...,8) can be obtained.

7

23
284

2 2.2
+—x
y 71 y
16
3 4
Xyt + —
4 639

3

xy3

10224
4.4

y

7

4 7

X - —X
Y~ 40896
l 5

204480

-7 7

5,5

o xtyP

639 4

- X
204480
1

X
1136

5 4

+—
68160~
1 6

7 5. 3
+— p—
17040 7

7 6

7 4

X
2130

y

5

Y

- x
4 340800 4
7
+ x
340800

7

x

113600

24 X
340800

7

6,5

y

5.6

y

6,6

+— —
1022400 7~ 204480" 7

1

51120

X6y - X6y - y

5680 1022400

7.7 7.4 7.3

Ky -

+——x%y -

720 7156800

x7

340800

7.2 7.6

= <

Xy +

+ X"y  + x"y® -
5680 4 10224000 4 504

21
5680 4
7

+
17040 51120
7 1
y4 N
68160 204480
7 7

1136

7 —_———
10224

7 —_———
40896

5

5680

3 1

yx

5 3

yx

4

y X

4.6 5

Os

1 7 7
2,5 y2x7 — PPt Ly

3

yx

4

y X

Xy + Xy

204480 51120

<y (32)

7
A

2 2.2
+—yx
71y 5680

284
7

QTR

51120y

4 6

16 5 3 3.2
+—y'x x" -
639y

L4
6397

7
4 4 3 4 2
T

5.7 5.4 5.3

yx yx

204480 113600

5,2 5,..6

340800

yx + yx + Yy X

7
68160 17040

6.5 6.7 6.4

7
X +
4 34080

7
X"+
4 340800

2130

511207

7
3 6.2
- VX =

7 4 7.3

102240

0

0

yx +

yXx

7
- X
204480 4

y'x

7

X
1022400 4

5

_ 7
7156800

Y

6..6

PRIV
720)/

1

340800

7 2 7 .6

+

yx + yx +

1
204480 51120 5680

3. Solution Representation in W24 [0,1]
In this section, the solution of (34) is given in the reproducing
kernel space W24 [0,1].

On defining the linear operator L : W24[0, 1] — sz [0,1]
as

(Lu) (x) = u" (x)

y X

y'x x>y

+ - >
10224000 5040

+ [—Zoc Re (x2 - 1) +(4-H) cxz] u (x)

—4axReu(x).
(33)
Model problem (6) changes the following problem:

Lu:f(x,u,u'), x € [0,1],



6
u(0) =0, u' (0)=0, u(l) =0,
(34)
where
f(xuu')= -2aReu(x)u (x) - 4aRe(x’ - x)
+2(4-H)d’x, (35)

u(x)=F(x)+x*-1.

Theorem 5. The operator L defined by (33) is a bounded linear
operator.

Proof. We only need to prove ||Lu||%,vzz < M||u||€vz4, where M >
0 is a positive constant. By (15) and (16), we have

ILully; = (Lut, Lty
= [(Lw) O)F + [t ©)]° (36)
! " 2
+ L [(Lu) (x)] dx.
By (18), we have
u(x) = (R )y
(Lut) (x) = (us (LR ) Yy (37)

(L)' () = (16 (LR,) ).

so
|(Lat) ()] < Nullws | LR [y = My lullws,
(where M, > 0 is a positive constant),
, , (38)
[T )] < Nl | (LR = Mol
(where M, > 0 is a positive constant),
thus
2
(Lw)* (0) + [Lw) (0] < (M} + M) Jullys. (39
Since
"
(Lu)” = <u) (LRx) >WZ4’ (40)
then
"
|(L)"| < Nty | (LR,)" | = Msliulhys,
’ (41)
(where M; > 0 is a positive constant),
so, we have
2
[(L)"]" < M3 Nuliys,
(42)

1
JO (L) ()] dx < M2Julys,

Abstract and Applied Analysis

F(x)

—— H = 1000
—— H = 2000
—— H = 3000

FIGURE 2: A comparison between increasing Hartmann numbers for
the velocity profile Re = 100.

x
—— Re =200 —— Re =100
—— Re =150 —— Re =50

FIGURE 3: A comparison between the increasing values of Re for the
velocity profile H = 1000.

that is

1
ILuls = [(Lu) )1 + [(Lw) )] + jo (L) (x)] dx

IN

(M} + M5 + M3) lullys = Mluliys,
(43)

where M = (Mf + M; + Mg) > 0 is a positive constant. [

4. The Structure of the Solution and

the Main Results
In (33) it is clear that L : W;[0,1] — W}[0,1] is a
bounded linear operator. Put ¢; = T, and y; = L'g,
where L* is conjugate operator of L. The orthonormal system
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X
—— DTM —— HAM
—— HPM —— RKM

FIGURE 4: A comparison between the DTM, HPM, RKHSM, and
HAM solutions for the velocity profile Re = 80 and H = 0.

X

—— DTM
—— HPM

—— HAM
—— RKM

FIGURE 5: A comparison between the DTM, HPM, RKHSM, and
HAM solutions for the velocity profile Re = 110 and H = 0.

1.0

0.8

0.6

F(x)

0.4

0.2

0.0

0.0 0.2 0.4 0.6 0.8 1.0

—— SHAM
—— RKM

FIGURE 6: A comparison between the RKRHSM and SHAM solutions
for the velocity profile Re = 50, « = 5, and H = 0.

{?i}?jl of W24[0,1] can be derived from Gram-Schmidt
orthogonalization process of {y;}:°, as

V)= YBve ), (Bi>0i=12..).  (44)
k=1

Theorem 6. For (33), if {x;}°, is dense on [0, 1] then {y;};° is
the complete system of W, [0, 1] and y;(x) = Lny()’)|y:x

Proof. We have
v (x) = (L"g) (%) = (L") (), R (¥))

(45)
= (@) ) R (1) = LR _,

The subscript y by the operator L indicates that the
operator L applies to the function of y. Clearly, y;(x) €
W0, 1]. For each fixed u(x) € W;'[0,1], let (u(x), y;(x)) =
0, (i=1,2,...), which means that

(u, (L)) =

Note that, {x;};~] is dense on [0, 1], hence, (Lu)(x) = 0. It
follows that u = 0 from the existence of L™'. So the proof of
Theorem 6 is complete. O

(Lu, ;) = <Lu, Tx,_> = (Lu) (x;) = 0. (46)

Theorem 7. If u(x) is the exact solution of (34), then

Ms

Z Bif (xk’uk’ullc)?i’ (47)

i=1k

where {x;}°, is a dense set in [0, 1].
Proof. From (44) and uniqueness of solution of (34) we have

u= Z(”) ‘»_Vi>wz4¢i

i=1

= z Z/jzk<u’ xk>v\;£tlt_(/i
i=1 k=1

= Z ﬁ1k<Lu’ k>V\/221/_/i (48)
i=1 k=1

= Z ﬁlk<f(x u, Ll) >V\722¢’

T
L
-

=1

I
18

0
L
-
i

Bif (xk’ Up uzlc) [

1

Now the approximate solution u,(x) can be obtained by
truncating the n-term of the exact solution u(x) :

Zﬂlkf (xk’ Ug> ”L) v, (49)

k=1

M:

1]
—_

i

O
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TABLE 1: The comparison between the numerical results and DTM, HPM, HAM, and RKHSM solutions for Re = 110,« = 3, and H = 0.

X DTM [5] HPM [5] HAM [5] RKHSM Numerical [5]
0.0 1.000000000 1.0000000000 1.0000000000 1.0000000000 1.0000000000
0.1 0.9789771156 0.9791761778 0.9792357062 0.9792357171 0.9792357085
0.2 0.9182598446 0.9190424983 0.9192658842 0.91926585 0.9192658898
0.3 0.8243664466 0.8260939720 0.8265336102 0.82653635 0.8265336182
0.4 0.7065763476 0.7096036928 0.7102211838 0.7102315393 0.7102211890
0.5 0.5751498602 0.5798357741 0.5804994700 0.5804817201 0.5804994634
0.6 0.4397114086 0.4463900333 0.4469350941 0.4468796913 0.4469350697
0.7 0.3081560927 0.3170877938 0.3174084545 0.3174013727 0.3174084270
0.8 0.1862239095 0.1975366451 0.1976410661 0.1976321 0.1976410889
0.9 0.0784362201 0.09124214542 0.09123022879 0.0912030082 0.0912304211
1.0 0.0000000015 0.0000000007 —0.00000047 8.052549207 x 107 0.0
TaBLE 2: The numerical results for Re = 50, H = 1000.
X HAM [3] RKHSM (« =5) HAM [3] RKHSM (« = -5) Error
0 1.000000000 1.0000000000 0.0 1.000000000 1.00000000 0.0
0.05 0.997605126 0.997605447 3.203x 1077 0.999197467 0.99919702 4432 %1077
0.10 0.990427215 0.990432890 0.56744 x 107° 0.99675704 0.9967562 8.409 x 10~
0.15 0.978485626 0.9784839628 0.16638 x 107° 0.992578975 0.992578 9.754 x 1077
0.20 0.961810074 0.96179 0.20074 x 107° 0.98649281 0.98649340 5.900 x 1077
0.25 0.940436864 0.9403939 0.42964 x 107° 0.978250927 0.9782510 7.24%x1078
0.30 0.91440365 0.9145 0.96349 x 107 0.967519314 0.9675443 0.24985 x 107°
0.35 0.883742856 0.8833 0.44285 x 107* 0.953865319 0.95382 0.45319 x 107°
0.40 0.848473706 0.8484738539 1.473 x 1077 0.936742176 0.936821 0.78823 x 107°
0.45 0.808592961 0.808592834 1.279 x 1077 0.915470063 0.915531 0.60936 x 107°
0.50 0.764064241 0.7640637445 4967 x 1077 0.889213540 0.889241 0.27459 x 107°
0.55 0.714805913 0.7148062 2.867 x 1077 0.856955292 0.8565 0.45529 x 107
0.60 0.660677266 0.660670 0.72666 x 107° 0.817466464 0.817199 0.26746 x 107*
0.65 0.601462467 0.6014683135 0.58461 x 107° 0.769274094 0.770 0.7259 x 10™*
0.70 0.536852087 0.53685274 6.525 x 1077 0.710627559 0.710014 0.61355x 107*
0.75 0.466421078 0.4664202 8.783 x 1077 0.639465773 0.63946970 0.39331x 107°
0.80 0.389601905 0.389602099 1.934 x 1077 0.553390063 0.55336107 0.28992 x 107°
0.85 0.305651801 0.305645 0.68011 x 107° 0.449648596 0.44963621 0.12386 x 107°
0.90 0.213611172 0.2136120 8277 x 1077 0.325142373 0.32516167 0.19298 x 107°
0.95 0.112250324 0.112249347 9.775x 1077 0.176465831 0.17656197 0.9614 x 10°°
1.00 0.000000000 8.3437 x 107° 8.3437 x 107° 0.000000000 3.614 x 1077 3.614x 1077

TaBLE 3: The comparison between the numerical results and DTM, HPM, HAM, and RKHSM solutions for Re = 80, « = —5,and H = 0.

X DTM [5] HPM [5] HAM [5] RKHSM Numerical

0 1.000000000 1.0000000000 1.0000000000 1.0000000000 1.0000000000
0.10 0.9959603887 0.9960671874 0.9959606242 0.99595999 0.9959606278
0.20 0.9832745481 0.9836959424 0.9832755258 0.983275 0.9832755381
0.30 0.9601775551 0.9610758773 0.9601798911 0.96017 0.96017991139
0.40 0.9235170706 0.9249245156 0.9235215737 0.923519 0.9235215894
0.50 0.8684511349 0.8701997697 0.8684588997 0.86845826 0.86845887772
0.60 0.7880785402 0.7898325937 0.7880910186 0.78809 0.78809092032
0.70 0.6731248448 0.6745334968 0.6731437690 0.67314 0.6731436346
0.80 0.5119644061 0.5128373095 0.5119909939 0.5119873503 0.5119910891

0.90 0.2915280122 0.2918936991 0.2915580178 0.2915582665 0.29155874261
1.00 0.0000000000 0.0000000001 —0.000001149 2.851385 % 1077 0.0
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Lemma 8. Ifu e W24[0, 1], then there exists M, > 0, such that
el oo,y < M llullyzs (50)

!
where |ullcpoy; = max,eqlu(x)] + max o qlu (x)| +
"
maxxe[o)l]lu (x)].

Lemma 9. Ifllun—u||w - 0, x, & x, (n — ©0)and

fx,u, u') is continuous for x € 0, 1], then

f (xn’ Uy (xn) 4 u;—l (xn))

— f(xu@),u (x)) asn— co.

(51)

Proof. Since |lu,, — uIIW; — 0 (n — 00), by Lemma 8, we
know that u,, is convergent uniformly to u(x), therefore, the
proof is complete. O

Remark 10. (i) If (34) is linear, that is, f(x,u) = f(x), then
the analytical solution of (34) can be obtained directly by
(47).

(ii) If (34) is nonlinear; thatis, f depends onu and u' then
the solution of (34) can be obtained by the following iterative
method.

We construct an iterative sequence u,,(x), putting

any fixed u, (x) € W24 [0,1],

n (52)
U, (x) = Y A, (x),
i=1
where
A= /311f(x1,u0 (xl)’“(l) (xl))’
2
A, = Zﬂzkf (xk’“k—l (xk)’ullc—l (xk)) >
k=1
(53)

A, = Zﬂnkf (xk’ Up— (xk)’”;c—l (xk))'

k=1

Next we will prove that u, given by the iterative formula
(52) converges to the exact solution (47).

Theorem 11. Suppose that the following conditions are sat-
isfied: (i) IIunIIW; is bounded; (ii) {x;};) is a dense in [0,1];
(iii) f(x,u,u') € W}[0,1] for any u € W;[0,1]. Then u,, in
iterative formula (52) converges to the exact solution of (47) in
W24[0, 1] and

8

u=) Ay, (54)
i=1

where A, is given by (53).

Proof. (i) First, we will prove the convergence of u,(x). By
(52), we have

un+1 (X) = un (X) + An+1¢n+1 (.X) . (55)
From the orthogonality of {?i(x)}?jl, it follows that
2 2 2
Netws v = Netallivs + (Anin)

”un—lu\zf\fz“ + (An)2 + (An+1)2

(56)
n+l )
==Y (4
i=1
From boundedness of IIun||W24, we have
Y (4) < oo, (57)
i=1
that is,
[A}elP (i=1,2..). (58)

Letm > n,in view of (u,,—u,, ;) L (4, —t,, ,) L -+ L
(U1 — 1,,), it follows that

o4 = e

= ||um — Uyt Uy = Uyt Uy — un”‘z/vz“
< ||um - um—1||\2/\124 L "”n+1 - un"évz“

(m,n — 00).
(59)
Considering the completeness of W24 [0, 1], there exists u(x) €

W24[0, 1], such that

II'IIWEA
u, (x) — u(x), asn-— oo. (60)

(ii) Second, we will prove that u(x) is the solution of (34).
By Lemma 8 and Theorem 11 (i), we know that u, con-
verges uniformly to u. It follows that, on taking limits in (52),

8

u=Y Ay, (61)

i=1

Since

(L) (x;) = 2 ALY ()9, (),
i=1 2

;Ai@i(x),L*w,-(x»w (62)

;Ai@(x),?j(x)}w,
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TABLE 4: The errors of DTM, HPM, HAM, and RKHSM for F(x)

results when Re = 110, = 3, and H = 0.

x DTIM[5] HPM [5] HAM [5] RKHSM
00 0.0 0.0 0.0 0.0

0.1 0.0002  0.000059 0.0000000023 8.6x107°
02 0.0010  0.00022  0.0000000056 3.98x107°
03 0.0021  0.00043  0.000000008 0.0000027318
04 0.0036  0.00061  0.0000000052 0.0000103503
05 0.0053  0.00066 0.0000000066 0.0000177433
0.6 0.0072  0.00054  0.000000024 0.0000553784
07 0.0092  0.00032  0.000000027 0.0000070543
0.8 00114  0.000104  0.000000022 0.0000089889
09 0.0127  0.000011  0.00000019 0.0000274129
1.0 0.0000 0.000000  0.0000004  8.052549207 x 10~*

TABLE 5: The errors of DTM, HPM, HAM, and RKHSM for F(x)

results when for Re = 80, = =5, and H = 0.

x DIM[5] HPM [5] HAM [5] RKHSM
0.0 0.0 0.0 0.0 0.0

0.1 0.00000023  0.000106  0.000000003  6.378 x 1077
0.2 0.00000099  0.00042  0.000000012  5.381 x 1077
0.3 0.0000023  0.00089  0.00000002  0.9114 x 10°
0.4 0.0000045 0.0014 0.000000015  2.5894 x 10™°
0.5 0.0000077 0.0017 0.000000021  6.177 x 107
0.6 0.000012 0.0017 0.000000098  9.203 x 1077
0.7 0.000018 0.0013 0.00000013  3.6346 x 10°°
0.8 0.000026 0.0008  0.000000095  7.388 x 107
0.9 0.000030 0.00033 0.00000072  4.761 x 1077
1.0 0.0000  0.0000000001  0.0000011  2.8513856 x 10~°

it follows that

S8, (0 (3,) - zAl-<@- ©. 58,7, <x>>
j=1 i=1 j=1

w;

(63)
= Y AT, ¥,()) 0 = Ay
i=1 2
If n = 1, then
(Lu) (x;) = f(xl’uo (x1) 1 (xl))- (64)
If n=2,then
Bor (Lu) (x1) + Bay (Lus) ()
= ﬂZlf(xl’uo (%) uy (xl)) (65)
+Bunf (xZ’ul (xz)’”; (xz)) .
From (64) and (65), it is clear that
(L) (x;) = f (xz)% (x,) )”i (xz))- (66)
Furthermore, it is easy to see by induction that
(L) (x;) = £ (31 (%)) 5261, (). (67)
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Notice that {x;} ") is dense on interval [0, 1], forany y € [0, 1],
there exists subsequence {xnj}, such that Xy, = y,asj =
00. Hence, by the convergence of u,(x) and Lemma 9, we
have

Lw) (y) = f (pu(y).4' (), (68)
that is, u(x) is the solution of (34) and
U=y Ay, (69)
i=1
where A; is given by (53). O

Corollary 12. Assume that the conditions of Theorem 11 hold;
then u,, in (52) satisfies ||u,, — ”||c2[o,1] — 0, n > oo, where
u is the solution of (34).

Theorem 13. Assume that u is the solution of (34) and r,, is
the error between the approximate solution u,, and the exact
solution u. Then the error sequence r,, is monotone decreasing
in the sense of || - ||W24 and ||rn(x)||W£; — 0.

Proof. From (47) and (49), it follows that

Z Zﬁikf (xk> U ”zlc) v, (x)

i=n+1 k=1

> (iﬁikf (xk,uk,u,;)>2_

i=n+1 \ k=1

7l

w;
(70)

Equation (70) shows that the error r, is decreasing in the
sense of || - ||W24. O

5. Numerical Results

All computations are performed by Maple 15. Results
obtained by the method are compared with the homotopy
analysis method [3], three analytical methods [5], homotopy
perturbation method [6], and a new spectral-homotopy anal-
ysis method [8]. The RKHSM does not require discretization
of the variables, that is, time and space; it is not effected
by computation round off errors and one is not faced with
necessity of large computer memory and time. The accuracy
of the RKHSM for the MHD Jeffery-Hamel flows problem is
controllable and absolute errors are small with present choice
of x (see Tables 1-5). The numerical results that we obtained
justify the advantage of this methodology.

5.1 Result and Discussion. In this study the purpose is to
apply the RKHSM to obtain an approximate solution of
the Jeffery-Hamel problem. The obtained results of RKHSM
solution and numerical ones are shown in the tables and
figures. In Table 2 a comparison of the HAM and RKHSM
is shown. Tables 1 and 3 show the comparison between the
numerical results and DTM, HPM, HAM, and RKHSM
solutions. Tables 4 and 5 indicate the errors of DTM, HPM,
HAM, and RKHSM for F(x) results. Our results further show
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1

Absolute error

X

FIGURE 7: Absolute error for Re = 50 and H = 1000.

F(x)

—— a=-3

—— a=-5

—— a=-10

FIGURE 8: A comparison between different values of « for velocity in convergent channel for Re = 50 and H = 1000.

that the fluid velocity increases with increasing Hartman
numbers. Numerical simulations show that for fixed Hart-
mann numbers, the fluid velocity increases with Reynolds
numbers in the case of convergent channels but decreases
with Re in the case of divergent channels. Figure 2 indicates
that increasing the Hartmann number leads to higher velocity
which has a great effect on the performance of the system.
In Figure 3 we give a comparison between the RKHSM and
the HAM solutions for several Re numbers at H = 1000. In
Figure 4 we can see a comparison between the DTM, HPM,
RKHSM and HAM solutions for the velocity profile Re =
80 and H = 0. There is a comparison between the DTM,
HPM, RKHSM, and HAM solutions for the velocity profile
Re = 110 and H = 0 in Figure 5. In Figure 6 we compare
RKHSM and SHAM solutions. We can see absolute error
for Re = 50 and H = 1000 in Figure 7. The comparison
of numerical results and RKHSM solution for velocity in
convergent channel for Re = 50 and H = 1000 is given
with Figure 8. The solutions show that the results of the
present method are in excellent agreement with those of
the numerical ones. Moreover, RKHSM has been used to
investigate the effects of the parameters of the problem.

6. Conclusion

In this paper, we introduce an algorithm for solving the MHD
Jeffery-Hamel flows problem with boundary conditions by
using the RKHSM. The approximate solution obtained by
the present method is uniformly convergent. Clearly, the
series solution methodology can be applied to much more
complicated nonlinear differential equations and boundary
value problems. However, if the problem becomes nonlinear,
then the RKHSM does not require discretization or pertur-
bation and it does not make closure approximation. Results
show that the present method is an accurate and reliable
analytical method for MHD Jeffery-Hamel flows problem
with boundary conditions.
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a, 2+d; ]

X
2a+2, d;

The aim of this paper is to establish an extension of Kummers second theorem in the form e */2 ze[
’ xz/m] +(cx*/22a+3)) F, [ ’ xz/w],wherec: (1/(a+ D)(1/2 - a/d)+
3/2; a+5/2;

o5 [ ) xz/m] + ((afd - 1/2)/(a+ 1)x ,F, [
a+3/2; a+.
ald(d+1), d#0,-1,-2,.... For d = 2a, we recover Kummer’s second theorem. The result is derived with the help of Kummer’s

second theorem and its contiguous results available in the literature. As an application, we obtain two general results for the termi-
nating ,F,(2) series. The results derived in this paper are simple, interesting, and easily established and may be useful in physics,

engineering, and applied mathematics.

1. Introduction

The generalized hypergeometric function _F, with p numer-

ator and q denominator parameters is defined by [1]

aps...5 Ay

Va

qu qu [al,...,ap; bi,.... by z]
by,.... by
@
) i(“l)n”'(“p)n 2

- n:o_(bl)” . (bq)n a’

where (a),, denotes Pochhammer’s symbol (or the shifted or
raised factorial, since (1), = n!) defined by

{a(a+1)--~(a+n—1), neN,

a =
(@), 1, n=0.

2)

Using the fundamental properties of Gamma function I'(a +
1) = al'(a), (a), can be written in the form

_T(a+n)

(a), = T ©)

where T is the familiar Gamma function.

It is not out of place to mention here that whenever a
generalized hypergeometric or hypergeometric function ,F,
reduces to Gamma function, the results are very important
from the applicative point of view. Thus, the classical sum-
mation theorem for the series ,F, such as those of Gauss,
Gauss second, Kummer, and Bailey plays an important role
in the theory of hypergeometric series. For generalization and
extensions of these classical summation theorems, we refer to
(2, 3].

By employing the above mentioned classical summation
theorems, Bailey [4] had obtained a large number of very
interesting results (including results due to Ramanujan,
Gauss, Kummer, and Whipple) involving products of gener-
alized hypergeometric series.

On the other hand, from the theory of differential equa-
tions, Kummer [5] established the following very interesting
and useful result known in the literature as Kummer’s second
theorem:

-x/2
e F x | = F el @



Bailey [4] established the result (4) by employing the
Gauss second summation theorem, and Choi and Rathie [6]
established the result (4) (of course, by changing x to 2x) by
employing the classical Gauss summation theorem. From (4),
Rainville [7] deduced the following two useful and classical
results:

_ /2, ,_
,F - CTSTEN (neNy:=Nu{0}),
€)
-2n-1, a;
,F, 2 =0, (neN,). (6)

2a;

Using (5) and (6), it is not difficult to establish the follow-
ing transformation due to Kummer:

r, mg
_ 2x
(1-x)7,F -
1-x
2m; i
| ; (7)
-1, —r+ =
2 2 2 5
= ,F, x
1
m+ —;
2 j

In 1995, Rathie and Nagar [8] obtained two results closely
related to Kummer’s second theorem (4); one of those results
is given below:

a; X2
—x/2 x
e | F, x | =,k 16
2a+ 1; 1
a+ —;
2
X, x
2Qa+1) %! 5 16
a+=;
2

(8)

In 2010, Kim et al. [1] have generalized the Kummer’s sec-
ond theorem and obtained explicit expressions of

e 2 Fi x |, (9)
2a + jj

for j = 0,+1,..., 5 by employing the generalized Gauss sec-
ond summation theorem obtained earlier by Lavoie et al. [9].
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We, however, would like to mention one of their results which
we will require in our present investigation:

a;
e F x
2a+ 2;
<2 . 2
= of1 3 16 _2(a+1)°1 3 16
a+ —; 61+E;
4 x
+
4(a+1)Qa+3)%"! 5 16
a+=;
(10)

In 2008, Rathie and Pogany [10] established a new sum-
mation formula for ,F,(1/2) and, as an application, obtained
the following result which is known as an extension of Kum-
mer’s second Theorem (4):

a, 1+d;
e F, x
2a+1, d;
X2
= F —
of1 16
a+l' (a
2’
’ 2
_ x(1-2a/d) X
2Qa+1) °! 3 16
a+=;
2
ford+0,-1,-2,....

It is noted that if in (11) we set d = 2a, we immediately
recover Kummer’s second Theorem (4).

Very recently Rakha [11] rederived the result (11) in its
equivalent form by employing the classical Gauss summation
theorem, and Kim et al. [12] derived (11) in a very elementary
way and, as an application, obtained the following two elegant
results:

-

-2n, a, 1+d;
3F2 2 — (1/—2)") (1’1 € NO))
2a+1, d; @+ 1/2),
(12)
. -2n-1, a, 1+d; , | =2a/d) (3/2),
v 2a+1, d; 2a+1) (a+3/2),
(neN,).
(13)

It is interesting to mention here that the right-hand side
of (12) is independent of d, where d #0,-1,-2,....
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Remark 1. (a) In (12) and (13), if we set d = 2a, we recover (5)
and (6), respectively.

(b) Using (12) and (13), Kim et al. [12] have obtained the
following extension of transformation (7) due to Kummer:

7, m, d+1;
_ 2x
1-x)",F -
( ) 32 1-x
2m+1, d;
1 1
=7, —r+ =
= _F X2
211 ) (14)
m+ —;
2
1 1
—r+ -, —r+1;
xr (1 —2m/d) 222 5
LN ) <,
2m+1) 3
m+ —;
ford+0,-1,-2

The aim of this paper is to establish another extension of
Kummer’s second Theorem (4) by employing the known
results (4), (8), and (10). As an application, we mention two
interesting results for the terminating ,F,(2) series. The
results established in this paper are simple, interesting, and
easily established and may be useful in physics, engineering,
and applied mathematics.

2. Main Result

The result to be established in this paper is as follows:

a, 2+d;
e F, x
2a+2, d;
- i
= F T
ot 16
3
a+ —;
2
- (15)
2
(a/d —1/2) x
+—————x F 16
(a+ 1) 3
a+ —;
’ 2
cx? X
oy ohl 16 |’
2(2a+3) 5
a+ —;
2

whered#0,-1,-2,...and cis givenbyc = (1/(a+1))(1/2 -
a/d) +a/d(d+1).

2.1. Derivation. In order to derive (15), we proceed as follows.
Denoting the left-hand side of (15) by S and expressing , F, as
a series with the help of (1), we have

_ (2+4d), }

Z G z> # @, )

Now, it is not difficult to see that

(2+d), 2 nn-1)
@, Td"aawy 17
we have
@, ¥ fi+20, 2o}

S=e ,;)(2a+2)nn! " dary W

Separating (18) into three terms, we have

_ | N
S=e [;)(mu) 7l dz(2a+2) (n-1)
(19)
1« (@, x"
+d(d+1);:;(2a+2)n(n—2)!

For the second and third terms on the right-hand side of
(19), changing nto n+1 and n to n+2, respectively, and making
use of the following results:

(a)nJrl = a(a + l)n)

2a+2),,, =Q2a+2)(2a+3),

(20)
@)y =a@a+1)(a+2),
2a+2),,,=Q2a+2)2a+3)(2a+4),,
we have, after some simplification,
_ < (a) x" ax (a+1), x"
S _ x/2 n

¢ L;](Za T2, dat 1);)(2“ 3), nl

(21)

ax Z (a+2), x"
2d(d+1)(2a+3) — (2a +4), nl

Now, summing up the series with the help of (1), we have

a;
S=e*? F x
2a + 2;

ax a+1;
+ e 2 Fi x (22)
d(a+1) 2a + 3;

ax , a+2;
+ e*? F x |.
2d(d+1)(2a +3) H I

Finally, observing the right-hand side of (22), we see that
the first, second, and third expressions can now be evaluated
with the help of the results (10), (8), and (4), respectively, and,
after some simplification, we arrive at the desired result (15).
This completes the proof of (15).



3. New Results for Terminating ,F, (2)

In this section, from our newly obtained result (15), we will
establish two new results for the terminating ,F, series. These

are

p 72 ] asen,an),

’ 2a+2, d; © (1/4c),(a +3/2),
(neN,),

. -2n-1, a, 2+d; , 1 _(d-2a) (3/2),
Y a2 4 S d(a+1)(a+3/2),

(YIENo))
(23)

where ¢ = (1/(a + 1))(1/2 — a/d) + a/d(d + 1), and d #0,
-1,-2,,....

3.1. Derivations. In order to derive the results (23), we pro-
ceed as follows. Denoting the left-hand side of (15) by S;, then
expressing both of the functions involved in the series, we
have

1)'x" ¢ (@),2+4d),, m
51 = ZO 2 nl & (2a+2),,(d),m!
(24)

© v DM@+ d)y  aam
=2 Z . 2"(2a + 2),,(d),, i

n=0 m=0

Replacing n by n — m in (24) and using the known result [7,
page 56, Lemma 10]:

Y YAkn =) YAkn-k), (25)

n=0 k=0 n=0 k=0
we have
(=1)""(@),(2 + ), n
,;)mZoz" a2, n-mi*
Using the identity
1!
(n—m)! = CL iy (27)
(_n)m

we have, after some simplification,

(-1 o o (-1),(2),,2+ ),y
Si= Z 2”nl Z:o (2a +2),,(d),,m! 2 (28)

Expressing the inner series in the last result, we get

(-1 -n, a, 2+d;
S, = Z znn' X" 2. 9

2a+2, d;
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Now, separating the ,F, into even and odd powers of x
and making use of the results:

(2n)! = 2%1(%)”,

Qn+1)! = 2%!(%) ,

n

(30)

we finally have

2a+2, d;

0 2n+1 -2n-1, a, 2+d;
- Zx— ,F, 2 1.
—=241nl(3/2),

0 2 -2n, a, 2+d;
S=) 77— ,F 2
,;,24%!(1 /2),

2a+2, d,;
(31)
Also, it is not difficult to see that
1
4— + 1
c
2
1B x
16
1 3
—, a+ —;
4c 2
> 5 -
X cx? g
= b E + ——F E
3 2 (261 + 3) 5
a+ —; a+ —;
2 2
(32)

Now, if we denote the right-hand side of (15) by S,, then
with the help of (32), it can be expressed as

1
—+1;
4c 2
SZ_IFZ —
1
] 6
—, a+>;
4c 2 (33)
’ 2
ald-1/2 X
RCLESTE I -
(a+l) 3
a+=;
2

Thus, from (31) and (33), if we equate the coefficients of
x* and x*™*! on both sides, we at once arrive at the results
(23). This completes the proof.

Remark 2. (a) Setting d = 2a in (15), we immediately recover
Kummer’s second Theorem (4). Thus, (15) can be regarded as
the extension of (4).

(b) Also, if we taked = 2ain (12) and (13), we again at once
get the result (5) and (6), respectively. Thus, our results (12)
and (13) can be regarded as extensions of (5) and (6).
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4. Extension of a Transformation
due to Kummer

In this section, we will establish a natural extension of Kum-
mer’s transformation:

r, m, d+2;

- 2x
1-x)",F .
(=27 F, -

2m+2, d;
1 1
=1, —r+-, —+1
2 4c 5
= F X
352
3 1 (34)
m+ -, —;
4c
1
J_ 57’+E, 5r+1;
xr(d-2m) 2|
d(m+1) 3
m+ —;
2
ford+0,-1,-2,... and c is given by
= (3-2)+ (35)
S om+1\2 dd+1)

4.1. Derivation. In order to establish the result (34), we pro-
ceed as follows. Denote the left-hand side of (34) by S;; we
have

r, m, d+2;
. 2
=(1-x",F, —l—x . (36)

2m+2, d; -

expressing ,F, as a series, we have

5, = i () (m)(d + 2) (-1)F2F %"

(k)
Cmrdykl LM G

k=0

Applying the generalized Binomial theorem

(1 _ Z)a — i(_:)nzn

|
n=0 :

(lzl < 1), (38)
we have

+ k)X (39)

s, = i i(r)k(m)k(d + 22

S 2m+2)(d)ck!n!

Using (r)(r + k),, = (r)y,,,» we have

X Q m)d + 20D (i _sean,
$=22 omr 2 @am © 0 @0

k=0 n=0

changing n to n — k and using (25), we have

s, =§ Z (M)A + (=D )y n

 am + 2) )kl (n— )] (41)

5
Using
_1)ent
-k =™ g ckem, (42)
on
we have
S = i Z (M) (d + 2),.(=2) (1) (1), A
5 =
SE m+2)(d) k! (-1) !
(43)
Z < (N nz( 1) (M) (d + 2), Sk
(2m + 2)k(d)kk' ’
Expressing the inner series, as ,F,, we find
[es) (r) mn, m, d + 2;
= Z “x" ,F, 20, (44)
nl
n=0 2m+2, d;
from which, we have
(r) 2 -2n, m, d+2;
2n n
S5 = Z 2 (2n)! 2
2m+2, d;
0 (7") —27’1—1, m, d+2;
+ 2n+1 x2n+1 FE 2 )
Z;')(Zn+1)! v 2m+2, d;
(45)
Using the the following identities:
" 11
M =2"(57) (37+3),
(Nape1 = r22"<%r+ %) <%r+ 1) ,
(46)

@2n)! =2

2n(1> 1
— | n.,
2/n
22"<§> n!
2/n

together with the ;F,(2) result, we have

2n+ 1) =

p _i((l/z)r)n((l/z)w1/2)nx2n (1/4c +1),
> nl (1/4c), (m + 3/2)

n=0 n

r(A/2)r+1/2),((1/2) r +1) o4
<y *

|
n=0 n.

« (d -2m)
dm+1)(m+3/2),




6
1 1
—r, —r+—, —+1;
2 4c )
:3F2 X
1 3
—, m+ —;
4c 2
1 1
—r+=, —r+1;
x(d-2m)r 2 22 2
—— .X bl
dm+1) *! 3
m+ —;
(47)
with
1 1 m m
c= e — )+ ——, d+#0,-1,-2,.... (48
m+1<2 d> d(d+1) 7 (48)

This completes the proof of (34).

Remark 3. In (34), if we take d = 2m, we get (7). Thus, (34)
may be regarded as an extension of (7).
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The idea of approximation by monomials together with the collocation technique over a uniform mesh for solving state-space
analysis and optimal control problems (OCPs) has been proposed in this paper. After imposing the Pontryagins maximum principle
to the main OCPs, the problems reduce to a linear or nonlinear boundary value problem. In the linear case we propose a monomial
collocation matrix approach, while in the nonlinear case, the general collocation method has been applied. We also show the
efficiency of the operational matrices of differentiation with respect to the operational matrices of integration in our numerical
examples. These matrices of integration are related to the Bessel, Walsh, Triangular, Laguerre, and Hermite functions.

1. Introduction

In the last four decades, numerical methods which are
based on the operational matrices of integration (especially
for orthogonal polynomials and functions) have received
considerable attention for dealing with a huge size of applied
mathematics problems such as state-space analysis and opti-
mal control. The key idea of these methods is based on the
integral expression

Jt O(1)dr =D (1) P, (1
0

where O(t) = [D,(t), D,(F),..., Dy(f)] is an arbitrary basis
vector and P is a (N + 1) x (N + 1) constant matrix,
called the operational matrix of integration. The matrix P
has already been determined for many types of orthogonal
(or nonorthogonal) bases such as Walsh functions [1-3],
block-pulse functions [4], Laguerre polynomials [5], Cheby-
shev polynomials [6], Legendre polynomials [7], Hermite
polynomials [8], Fourier series [9], Bernstein polynomials
[10], and Bessel functions [11]. As a primary research work
which was based on the operational matrices of integration,
one can refer to the work of Corrington [1]. In [1], the

author proposed a method of solving nonlinear differential
and integral equations using a set of Walsh functions as the
basis. His method is aimed at obtaining piecewise constant
solutions of dynamic equations and requires previously pre-
pared tables of coefficients for integrating Walsh functions.
To alleviate the need for such tables, Chen and Hsiao [2, 3]
introduced an operational matrix to perform integration of
Walsh functions. This operational matrix approach has been
applied to various problems such as time-domain analysis
and synthesis of linear systems, and piecewise constant-
feedback-gain determination for optimal control of linear
systems and for inverting irrational Laplace transforms.

On the other hand, since the beginning of 1994, the
Bernoulli, Chebyshev, Laguerre, Bernstein, Legendre, Taylor,
Hermite, and Bessel matrix methods have been used in
the works [12-24] to solve high-order linear and nonlinear
differential (including hyperbolic partial differential equa-
tions) Fredholm Volterra integrodifferential difference delay
equations and their systems. The main characteristic of
these approaches is based on the operational matrices of
differentiation instead of integration. The best advantage of
these techniques with respect to the integation methods is
that, in the fundamental matrix relations, there is not any



approximation symbol, meanwhile in the integration forms
such as (1) the approximation symbol could be seen obviously.
In other words

o' (1) = (1) B, )

where B is the operational matrix of differentiation for any
selected basis such as the previously mentioned polynomials,
functions, and truncated series. The readers can see that there
is no approximation symbol in (2), meanwhile this can be
seen in (1) by using operational matrices of integration. For
justifying this expression, one can refer to this subject that
after differentiating an Nth degree polynomial we usually
reach to a polynomial which has less than Nth degree. How-
ever, in the integration processes the degree of polynomials
would be increased.

In this paper, we generalize a new collocation matrix
method that was applied for solving a huge size of applied
mathematics models (see for instance [16] and the references
therein), to several special classes of systems of ordinary
differential equations (ODEs). Two important classes of such
systems of ODEs are

(i) State space analysis,

(ii) Hamiltonian system,

which are the necessary (and also are sufficient in several
special cases) conditions for optimality of the solutions
of OCPs, originate from the PMP, and have considerable
importance in optimal control and calculus of variation.

We again emphasized that the methods that are based on
the operational matrices of differentiation are more accurate
and effective with regard to the integration ones. We illustrate
this fact through several examples for dealing with the
previously mentioned systems in the section of numerical
examples. It should be noted that one of the best tools
for the integration approaches is using high accurate Gauss
quadrature rules such as the method of [25, 26]. However,
more CPU times are required for using such quadrature rules,
and also the matrix coeflicient associated to these methods is
ill-conditioned usually and should be preconditioned.

The remainder of this paper is organized as follows.
In Section 2, the considered problems such as state-space
analysis and Hamiltonian system are introduced. In Section 3,
the fundamental matrix relations together with the method of
obtaining approximate solutions are described. In Section 4,
several numerical examples are provided for confirming high
accuracy of the proposed method. The last Section is devoted
to the conclusions.

2. Problems Statement

In this section two types of problems are considered. In the
first subsection, we show that how the Hamiltonian systems
can be obtained in both linear and nonlinear forms. In the
second subsection, we introduce a general form of state-space
analysis problems.

Abstract and Applied Analysis

2.1. Hamiltonian Systems

2.1.1. Linear Quadratic Optimal Control Problems. In this
part, we consider the following linear optimal control prob-
lem (OCP):

ty
min J=-— J (xTPx + 2xTQu + uTRu) dt
2 )y (3)

st. x=AMx®)+BOu®), x(ty) = %o,

where x € R", u € R™, A() € R™ and B(-) € R™".
The control u(t) is an admissible control if it is piecewise
continuous in t for t € [to,tf]. Its values belong to a
given closed subset U of R™. The input u(t) is derived by
minimizing the quadratic performance index J, where P €
R™" is positive semidefinite matrix and R € R"™" is a

positive definite matrix. We consider Hamiltonian for system
(3) as

1
H(x,u,At) = = (xTPx + 2xTQu + uTRu)
2 (4)
+ AT (AW x+BMu),
where A € R" is the costate vector.

According to the Pontryagin’s maximum principle, we
have [27]

Ao p Qu-A®M)"\,
Ox
Sl (5)
— =Q"x+Ru+B@#t)'A=0.
ou
The optimal control is computed by [27]
u* =-R'Q"x-R'B®)"\, (6)

where A and x are the solution of the Hamiltonian system:
x=[A®-BOR'Q |x-B®R'B®)A
A=[-P+QR'Q']x+[QR'B®)" -A®W)'|A, @)

2.1.2. Nonlinear Quadratic Optimal Control Problems. Con-
sider the nonlinear dynamical system

x(ty) = %o

xt)=ftx®)+gtx®O)ut), tetts], ©

x (to) = xo»

with x(#) € R" denoting the state variable, u(t) ¢ R™
the control variable, and x; is the given initial state at ¢,.
Moreover, f(t,x(t)) € R" and g(t,x(t)) € R™™ are two
continuously differentiable functions in all arguments. Our
aim is to minimize the quadratic objective functional

ol = j:f (O +u’ ORu®)dr, ()



Abstract and Applied Analysis

subject to the nonlinear system (8), for Q € R™”, R €
R™™ positive semidefinite and positive definite matrices,
respectively. Since the performance index (9) is convex, the
following extreme necessary conditions are also sufficient for
optimality [28]:

A=-H, (x,u", 1),

A, (tf) = 0;
(10)

k= f(t,x)+g(t,x)u",
u" =arg min H (x,u, ), x (ty) = xo,
u

where H(x,u,A) = (1/2)[x"Qx + u'Ru] + AT[f(t,x) +
g(t, x)u] is referred to the Hamiltonian. Equivalently, (10) can
be written in the form of

i=f(tx)+g(tx) [-R g’ (t,x)1]

1= - (o (222Y)

X

., 11
+ Z/\i [—R_lgT (t x) /\]

i=1

T dg; (t, x) )
ox

A(tg) =0,

where A(t) € R" is the costate vector with the ith component
Ai(t),i = 1,...,nand g(t,x) = [g,(t, %), ..., g,(t, x)]" with
git.x) eR", i=1,...,n

Also the optimal control law is obtained by

x (ty) = xo»

u'=-R'g" (t,x) A (12)

For solving such a two-point boundary value problem
(TPBVP) in (11), we apply a similar collocation method that
was proposed in [29].

2.2. State Space Analysis Problems. In this part, we consider
the following state space analysis problem:

x) =AM xt)+B@)u(t), x(0) = x,, (13)
where A(t) € R™", B(t) € R", and u(t) € R are known,
meanwhile x(t) € R”" is unknown. The goal is to obtain
the approximation of x(t) in (13). The previously mentioned
system (13) is similar to Hamiltonian system (7) and the
scheme of their solutions is the same.

Remark 1. We recall that the main goal of this paper is to
approximate the solution of the systems (7), (11), and (13)
by applying a new matrix method which is based on the
operational matrix of differentiation and also the uniform
collocation scheme in the parts of Hamiltonian systems and
state space analysis problems.

3. Fundamental Matrix Relations and Method
of the Solution

In this section, by using the collocation points and the matrix
relations between the monomials {1,¢,£%,...,t"} and their

derivatives, we will find the approximate solution of the
system (7) expressed in the truncated monomial series form
(assuming that x(t) and A(¢) € R and also A(t) together with
B(t) is independent of time ¢, that is, A = A(¢) and B = B(t))

N
x () = xy () = Y at",

n=0
(14)
N
M) = Ay (8) = Y ay,t",
n=0
so that a,, and a,,; n = 0,1,2,...,N are the unknown

coefficients.

Let us consider the desired solutions x(t) and A(t), of (7)
defined by the truncated monomial series (14). We can write
the approximate solutions, which are given in relation (14) in
the matrix form

xy () =X A}, An (1) = X (t) Ay, (15)

where X(t) = [1 ¢ -+ t"]and A; = [a; a;; -+ ai,N]T,i =
1,2.
The matrix form of the relation between the matrix X(t)

and its kth derivative X (¢) is

k
xP @ =x@ (8" (16)
so that
010--0
002 -0
BT= oo :
000 - N (17)
000 -0

0
(BT) = [T](n+1)x(v+1) 18 the identity matrix.

By using the relations (15) and (16), we have the following
relations:
X0 =X (B")A,
' (18)
A0 =X (B")A, i=o01

Thus, we can express the matrices y(¢) and y(l)(t) as follows:

YO =X®B) A i-o01, (19)
where
. X9 (1)
Y () = N , A=[A1],
A9 1) A
(20)
Xt_X(t) 0 5 _ B" 0
= 0 X@®)’ “lo BT|

Now, we can restate the system (7) in the matrix form

YO () - Myy (1) = O, 1)
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where
(1)
t
Wao=|" v
AR ®
A-BR'Q"  -BR'B" (22)
|-P+Qr'Q" QrR'BT-AT]’
xy (£) 0
0201 o-[]
Yl An (®) 0
Applying the following collocation points in (21):
tr—t
fto
to=to+ , s=0,1,...,N (23)
s =t N v S

yields to N + 1 equations as follows:

Yﬁ) (t,) - Myy(t,) =0, s=0,1,...,N. (24)

All of the these equations can be written in the following
matrix form:

YV -MY =0, (25)
where
Yﬁ’ (to)
(1)
t J—
Y(l): yN (1) ) M:I@M:kron(I)M)y
(1)
t
YN (tn) (26)
yw (to)
yn ()
Y = . >
Y (tn)

where ® denotes the Kronecker product and I is the identity
matrix of dimension N + 1.

With the aid of relation (19) and the collocation points
(23), we gain

yu(t) =X(E)A, v0 (6)=X()BA, s=0L...N,

(27)
which can be written as
Y=XA, YV =XBA, (28)
where
X (t)
X - X () ) X(ts)z[x(ts) 0 ]
: 0 X(t) (29)

X (ty)
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If the relation (28) is substituted into (25), the fundamental
matrix equation is obtained as

{XE - MX} A=0. (30)

Thus, the fundamental matrix equation (30) corresponding
to (7) can be written in the form

WA=0 or [W;0], (31)

which corresponds to a linear system of 2(N + 1) algebraic
equations in 2(N + 1) the unknown monomial coefficients so
that

W={XB-MX}=[w,,], pq=12..,2(N+1).
(32)

By the aid of the relation (19), the matrix form for the
boundary conditions which are given in (7) can be written
as

UA=[R|, or [UR]. (33)

Finally, by replacing the rows of the matrices [U;R] by
the last rows of the matrices [W;0], we obtain the new
augmented matrix

WA=0. (34)

The unknown monomials coefficients which exist in A
are determined by solving this linear system, and hence
;0 1>---> G N, (i = 1,2) are substituted in (14). Therefore,
we find the approximated solutions

N N
Xy (@)= Ya,t"s  Ay@®)=Ya,t"  (35)
n=0 n=0

We can easily check the accuracy of the method. Since the
truncated monomial series (14) are the approximate solutions
of (7), when the functions xp(¢), A 5 (t) and their derivatives
are substituted in (7), the resulting equation must be satisfied
approximately; that is, for t =t € [t 17,9 =0,1,2,...

By (tg) = [« (t)) - [0 - BOR'Q"]x(t,)

+B(H)R'B@t)") (tq)' =0,
(36)
E, (1) = A (1) - [-P+ QRT'Q"] x(t,)

-[QRT'BOT - AW A (1) =0,

and E; (t,) < 10™,i=1,2 (k, positive integer).

If max10™% = 107 (k positive integer) is prescribed,
then the truncation limit N is increased until the difference
E;n(t,) at each of the points becomes smaller than the

prescribed 107, see [24].

Remark 2. We must recall that a similar approach can be
applied for the state space analysis problem (13). Moreover,
as we say before, for solving a general nonlinear system of
ODEs such as (11), we apply a generalization of the collocation
method that was proposed in [29].
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4. Numerical Examples

In this section, several numerical examples are given to
illustrate the accuracy and effectiveness of the proposed
method. All calculations are designed in MAPLE 13 and run
on a Pentium 4 PC Laptop with 2 GHz of CPU and 2 GB of
RAM. In this regard, in tables and figures, we report the abso-
lute error functions associated to the trajectory and control
variables and also the approximated values of performance
index. In the first example, we provide an OCP that was
recently considered by a new method (which is based on
the operational matrix of integration of Triangular functions)
[30] and reach to more accurate results. Also, in the second
example, we consider another OCP (or Hamiltonian system)
with time variant dynamical system, in which our results
have more accuracy and credit with regard to methods [30,
31]. Moreover, we consider a nonlinear OCP as our third
numerical illustration. In the fourth example, we provide a
state space analysis problem together with a full comparison
with the methods that are based on the operational matrices
of integration such as Bessel [11] and Laguerre [32].

Example 3 (see [30] linear Hamiltonian system). Consider
the problem of minimizing

_1 ! 22 2 d (37)
I—EJ (2" (1) +* (1)) dlt,

0

subject to

x(t) = —%x(t) +ul(t), x(0) = 1. (38)

The purpose is to find the optimal control u(t) which mini-
mizes (37) subject to (38). The Optimal value of performance
index for this problem is J* = 0.463566653481105 and also
exact solutions have been given in [30] as
N 1 - -
X (t) = (2e G, 3+(3t/2)) ,

2+4+¢e73
(39)

1 _ _
(_e Gt 3+(3t/2)>'

u () = 2+e73

Since the objective function of this OCP is convex, therefore
the following necessary conditions (i.e., linear Hamiltonian
system) for optimality are also sufficient:

x(t>=—§x<t)—ut),

A(t) = —2x(6) + %A ), (40)

x(0)=1, A(1)=0.

Hence, we need to solve the previous system of differential
equations such that the obtained numerical solution is the
optimal solution of problem (37)-(38). It should be noted that
according to (6) the optimal control is computed by u* (¢) =
—A(t), where A(f) is the solution of the previous system.

We solve this problem by using our proposed method in
the cases of N = 4,5, 6,7, and 8. The approximated solutions
corresponding to these values of N are provided below

x, (t) = 0.130043t* — 0.4921311¢° + 1.1171671¢>

- 1.4266579¢ + 1.0,

u, (t) = —0.1020785t* + 0.5247564t" — 1.0326910t>

+1.5366710¢ — 0.9266579,

x5 (t) = —0.0317935¢° + 0.1886526t* — 0.5272247t
+1.123919¢> — 1.427164t + 1.0,

us (t) = 0.04038275t° — 0.1772002t* + 0.5697892¢°
—1.042226t> + 1.536418t — 0.9271638,

x¢ (t) = 0.009145352t° — 0.05359579¢" + 0.2075571t*
—0.5343086¢° + 1.124911¢* — 1.4271300¢ + 1.0,

ug (t) = —0.006951979¢° + 0.05688585¢> — 0.1914114¢"

+0.5750789¢> — 1.042907¢> + 1.536435¢

~0.9271298,

x, (t) = —0.001606958¢" + 0.01380419t° — 0.05883564t>
+0.210416t* — 0.5350703¢° + 1.124991¢>
~1.427133t + 1.0,

u, (t) = 0.002084015¢t” — 0.01300909¢° + 0.06371979¢°
- 0.1951577t* + 0.5760817¢> — 1.043019¢°
+1.536433¢ — 0.9271335,

xg (£) = 0.0003561777t* — 0.002824592¢” + 0.01548942¢°
—0.06004358t° + 0.2108896t* — 0.5351673¢°
+1.124999¢* — 1.427133¢ + 1.0,

ug (t) = —0.0002657152¢° + 0.00299044¢” — 0.01426032¢°
+0.06461366t° — 0.1955065t* + 0.5761526¢

—1.043024¢” + 1.536433¢ — 0.9271333.
(41)

The associated performance indexes for the selected values
of N are J, = 0.463550469, J; = 0.4635575131, J; =
0.4635665731, J, = 0.463566618, and J; = 0.4635666532.
We provide thee, == max,,; |xn(t) - x* (1), ey, = n— T
associated to our proposed method (PM) and a new method
that is based on the operational matrix of integration of
Triangular functions [30] for different values of N in Table 1.
It can be seen from this table that our obtained results for such



considered values of N (i.e., 4, 5, 6, 7, and 8) are the same and
equal to the obtained results of [30] for higher values of N
such as 4,8, 16,32, and 64 in computation of e, . Moreover,
our results corresponding to the e; are more accurate with
regard to the method of [30] even by choosing lower values
of N.

Example 4 (see [30, 31] linear Hamiltonian system). Consider
the linear time-varying system

x(@)=tx(t)+u(t), (42)

with the cost functional
J= 1 Jl (x2 ) +u? (t)) dt (43)
2 )o '

The problem is to obtain the optimal control u*(¢t) which
minimizes (43) subject to (42). The optimal control is

Ut (t) = -K@®) x* (1), (44)

where K(t) is the feedback controller gain matrix and the
solution of the Riccati equation [30]

K@#t)=K*(t)-2tK(t)-1, K(1)=0. (45

According to the optimality conditions (5) and (6) we have

x=tx(t) =LA (), A=—x(t)-tA(t),

(46)
x(0) =1, A(l) =0, u(t)=-A().
We first solve the previous system and obtain the numerical
solutions x(t) and A (¢) for N = 4,5, 6, and then solve (45)
by ODE solver commands which exist in MAPLE 13. Since,
K(t) = —(u(t)/x(t)) then our numerical results of K(t) are
equal to —(uy(t)/x (1)), thatis, K (t) = —(un(t) /x5 (). The
numerical results of system (46), which are obtained by the
proposed method could be deduced as

x, (t) = 0.20203304¢* — 0.31263421¢> + 1.0000762¢

—-0.96700804t + 1.0,

u, (t) = 0.011211016¢* — 0.055485904¢° + 0.011282926¢

+ 1.0f — 0.96700804,

x5 (t) = 0.021615359¢° + 0.16221315¢* — 0.28939672¢t
+0.99513749¢% — 0.96857084¢ + 1.0,

us (t) = 0.047811786t° — 0.078776302t* — 0.00037310025¢°

—0.000091547293t> + 1.0t — 0.96857084,
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xg (t) = 0.0437438561° — 0.083312898t° + 0.25396668t"
—0.32429532¢° + 1.0001826t> — 0.96853474¢ + 1.0,
ug (t) = —0.002379348t° + 0052612074t — 0.081954336t"

+0.00027888358t” — 0.000022529694t” + 1.0t

— 0.96853474.
(47)

Also, the exact solution K (t) of the Riccati equation (45) at the
uniform mesh in the interval (0, 1) are K(0) = 9.6854¢ — 001,
K(0.1) = 9.5147e — 001, K(0.2) = 9.1063¢ — 001, K(0.3) =
8.4416e—001, K(0.4) = 7.5241e-001, K(0.5) = 6.3856e—001,
K(0.6) = 5.0873e — 001, K(0.7) = 3.7127¢ — 001, K(0.8) =
2.3540e — 001, K(0.9) = 1.0955e¢ — 001, and K(1) = 0. In
Table 2, we provide the absolute values of errors at the selected
points for the previously considered values of N together with
the same errors associated with other methods [30, 31]. Again,
we can see the accuracy of method with regard to the methods
that are based on operational matrices of integration.

Example 5 (nonlinear Hamiltonian system). As our third
illustration, consider the following nonlinear optimal control
problem:

1
min ]:J u* () dt

0

(48)

s.t. x=%x2(t)sinx(t)+u(t), te[0,1]

x(0) =0, x (1) =0.5.
Trivially f(t, x(t)) = (1/2)x*(t) sin x(t), gt x(t)) =1,Q =0,

R =1,t, = 0,and t; = 1. As mentioned in Section 2.2, we
solve the following system of ordinary differential equations:

1, . 1
x—zx (t) sin x (t) 2/\(t),

A= —A@®)x®)sinx (@) - %/\(t) X (t) cosx (t),

(49)
tefo0,1],
x(0)=0, x(1)=05  A(1)=0.
Also the optimal control law is given by
W) =300, (50)

Similar to the linear cases, we suppose that the state
and costate variables could be written in terms of linear
combination of monic polynomials which are defined in
Section 3, with the unknown monomial coeflicients. These
coeficients will be determined after imposing the previous
system of differential equations at the uniform mesh in the
interval (0,1). In other words, applying these collocation
points to the main system together with the considered
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TaBLE 1: Comparison results of Example 3.

N e,y of PM ej, of PM N e, of TFM [30] e;,, of TFM [30]
4 1.8441e — 003 1.6184e — 005 4 7.68816e — 03 4.27347e — 03
5 2.2886e — 004 9.1404e — 006 8 3.19260e — 03 1.06808e — 03
6 3.3538e — 005 8.0381e — 008 16 1.74696e — 04 2.67002e — 04
7 4.5138e — 005 3.5481e — 008 32 4.36429¢ — 05 6.67494e — 05
8 3.0718e — 005 2.8111e - 010 64 1.09092e - 05 1.66873e — 05
TABLE 2: The error histories at the selected points for Example 4.
t PM for N = 4 PM for N = 5 PM for N = 6 TEM [30] N = 6 MGL [31] N = 6 TEM [30] N = 64
0.0 1.5274e — 003 3.5407e — 005 6.8533e — 007 7.4890e — 002 9.3400e — 002 7.6980e — 003
0.1 1.9116e — 003 6.7725e — 005 1.4752e — 006 2.2140e — 002 1.0020e — 001 1.6770e — 003
0.2 2.3352e — 003 9.5549¢ — 005 1.7583e — 006 5.2150e — 002 1.0660e — 001 5.6050e — 003
0.3 2.6500e — 003 9.9318e — 005 1.8482e — 006 7.1120e — 002 1.5530e — 001 5.8040e — 003
0.4 2.8209¢ — 003 1.0115e — 004 2.2289%e — 006 1.5220e — 002 2.3530e — 001 2.0900e — 003
0.5 2.9118e - 003 1.1223e — 004 2.5894e — 006 9.9270e — 002 2.9390e — 001 1.0200e — 002
0.6 2.9909¢e — 003 1.1855e — 004 2.3877e — 006 2.8060e — 002 2.7180e — 001 1.9860e — 003
0.7 3.0063e — 003 1.0774e — 004 2.1119¢ - 006 5.7040e — 002 1.7540e — 001 5.9630e — 003
0.8 2.7289¢ — 003 9.2586e — 005 2.4315e - 006 6.5130e — 002 7.5600e — 002 5.5260e — 003
0.9 1.8221e — 003 8.1824e — 005 1.6928e — 006 1.5240e — 002 1.8200e — 002 1.7450e — 003
TaBLE 3: Numerical results of Example 5. The exact solution for (51) is
N Jn of PM xy (1) — x(1) of PM
5 0.2426752 0 l1+e ™
7 0.2426750 1.0000e — 007 ) =x0)=— (54)
9 0.2426740 2.0000e — 015

boundary conditions on x(f) and A(t) transforms the basic
problem to the corresponding system of nonlinear algebraic
equations. By assuming different values of N such as 5, 7,
and 9, we solve the previously mentioned system. In Table 3,
we provide the approximated performance index [, which
is obtained by our proposed method and also the difference
between the approximated x (1) — x(1) = x,(1) — (1/2) for
the considered values of N.

Example 6 (see [11, 32] state-space analysis). We consider a
linear-time invariant state equation

E N GIENEG)
[x;(t)]_A[x;(t)]+b”(t)’ te(0,1), (51

where
-3 1 1
A:[2 _4], b:[l]. (52)

We are given that the input u(t) is the unit step function in
the interval (0, 1) and the initial state is

velol-hl e

We solve this problem by using our proposed method in the
cases of N = 4,5,6,7,8,9, 10,12, and 20. The approximated
solutions corresponding to the N = 4,5,6,7,8,9, and 10 are
provided later

X4 () = x5, (£) = 0.1658¢" — 0.58031¢" + 0.98446¢°

- 1.0t + 1.0,

X5 () = x5 (£) = —0.06235¢° + 0.28058t" — 0.64844t>
+0.99761¢* — 1.0t + 1.0,

X1 () = X6 (£) = 0.019951£° — 0.10973¢° + 0.32143¢"
—0.66365t" +0.99969t> — 1.0¢ + 1.0,

x5 () = x5, (£) = —0.0055374¢” + 0.035993¢°
—0.12776t° + 0.33126t* — 0.66626¢
+0.99997¢> — 1.0t + 1.0,

X1 () = X6 (£) = 0.0013547¢° — 0.010161¢7
+0.042378° — 0.132321° + 0.33304t*

~0.66662t> + 1.0t* — 1.0¢ + 1.0,
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TABLE 4: The error histories at the selected points for Example 6.
t Bessel Int N = 8 Bessel Int N = 12 Bessel Int N = 20 PMfor N =8 PM for N = 12 PM for N = 20
0.0 9.6890e — 003 6.6498e — 003 4.1214e - 003 0 0 0
0.1 2.3974e - 002 1.0755e — 002 1.6289%¢ — 003 6.5649¢ — 009 6.8945e — 014 6.1062e — 014
0.2 7.2706e — 003 1.6306e — 003 4.6111e — 003 4.5248e - 009 5.0071e — 014 4.8073e - 014
0.3 2.5780e — 003 4.6009¢e — 003 8.9332e - 003 3.6167e — 009 4.1522e - 014 3.785% — 014
0.4 2.2427e - 003 7.2766e — 003 1.1642e — 002 3.2895e - 009 3.3973e - 014 3.0309¢ - 014
0.5 6.3782e — 003 1.0152e — 002 1.3160e — 002 2.2422e - 009 2.7311e - 014 2.4425e - 014
0.6 6.9801e — 003 1.1190e - 002 1.3796e — 002 2.4272e - 009 2.2649e - 014 1.9873e - 014
0.7 9.5374e - 003 1.1427e — 002 1.3807e — 002 1.1916e - 009 1.8097e — 014 1.6431e — 014
0.8 8.6910e — 003 1.1990e - 002 1.3398e — 002 1.8602e — 009 1.0991e - 014 1.3878e — 014
0.9 1.016%9e — 002 1.1068e — 002 1.2680e — 002 4.0343e - 009 6.6391e - 014 1.8874e - 014
1.0 5.8131e — 003 8.4105e — 003 1.0482¢ — 002 2.2065e — 007 3.9901e - 012 8.3072e — 012
0.07 method [11] (Bessel Integration) for N = 4 and also the

0.06
0.05
0.04 +

E(t)

0.03 +
0.02
0.01

-6 - Presented method (N = 4)
-% - Presented method (N = 5)

—o— Integration Bessel (N = 4)
- e - Integration Laguerre (N = 5)

FIGURE 1: The error histories of our method together with the
methods [11, 32] in Example 6.

X1g () = X0 (t) = — 0.00029605¢” + 0.0025165¢°
—0.012061¢" + 0.044057t° — 0.13318¢°

+0.3333t* - 0.66666¢° + 1.0t

- 1.0t + 1.0,

X110 (£) = %55 () = 0.000058425¢"° — 0.00055504¢’
+0.003006¢° — 0.012576t”
+0.044386t° — 0.13331£° + 0.33333t*

~0.66667t> + 1.0t> — 1.0t + 1.0.
(55)

An interesting comparison between our presented
method (PM) and the method of [11] in the absolute value
of the errors at the uniform mesh for N = 8,12, and 20 is
considered in Table 4. Moreover, the error histories in the
computational interval (0,1) associated with our method
for N = 4 and 5 together with the error history of the

error history of the method [32] (Laguerre Integration) for
N = 5 are depicted in Figure 1. From this figure one can see
the applicability and high accuracy of the presented method
with respect to the methods which are based on operational
matrices of integration such as [11, 32].

5. Conclusions

The aim of this paper is to present an indirect approach for
solving optimal control problems using truncated monomial
series together with the collocation method on a uniform
mesh. Our method applies an operational matrix of differen-
tiation which has more efficiency with respect to the integra-
tion ones. Operational matrices of differentiation have several
specific properties that other integration ones do not have
them. One of them is that through using differentiation ones,
we solve our problem directly and do not need to integrate the
dynamical system. Another property is that the fundamental
relations, which are based on differentiation matrices, are
the exact relations, meanwhile the methods which are based
on integration matrices impose the approximation to the
main problem. These properties are shown through several
numerical examples such as state-space analysis and specially
optimal control problems.
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The purpose of this note is to present the different fractional order derivatives definition that are commonly used in the literature on
one hand and to present a table of fractional order derivatives of some functions in Riemann-Liouville sense On other the hand. We
present some advantages and disadvantages of these fractional derivatives. And finally we propose alternative fractional derivative

definition.

1. Introduction

Fractional calculus has been used to model physical and
engineering processes, which are found to be best described
by fractional differential equations. It is worth nothing that
the standard mathematical models of integer-order deriva-
tives, including nonlinear models, do not work adequately
in many cases. In the recent years, fractional calculus has
played a very important role in various fields such as
mechanics, electricity, chemistry, biology, economics, notably
control theory, and signal and image processing. Major topics
include anomalous diffusion, vibration and control, continu-
ous time random walk, Levy statistics, fractional Brownian
motion, fractional neutron point kinetic model, power law,
Riesz potential, fractional derivative and fractals, computa-
tional fractional derivative equations, nonlocal phenomena,
history-dependent process, porous media, fractional filters,
biomedical engineering, fractional phase-locked loops, frac-
tional variational principles, fractional transforms, fractional
wavelet, fractional predator-prey system, soft matter mechan-
ics, fractional signal and image processing; singularities
analysis and integral representations for fractional differential
systems; special functions related to fractional calculus, non-
Fourier heat conduction, acoustic dissipation, geophysics,
relaxation, creep, viscoelasticity, rheology, fluid dynamics,

chaos and groundwater problems. An excellent literature of
this can be found in [1-9]. These entire models are making use
of the fractional order derivatives that exist in the literature.
However, there are many of these definitions in the literature
nowadays, but few of them are commonly used, including
Riemann-Liouville [10, 11], Caputo [5, 12], Weyl [10, 11, 13],
Jumarie [14, 15], Hadamard [10, 11], Davison and Essex [16],
Riesz [10, 11], Erdelyi-Kober [10, 11], and Coimbra [17]. All
these fractional derivatives definitions have their advantages
and disadvantages. The purpose of this note is to present the
result of fractional order derivative for some function and
from the results establish the disadvantages and advantages
of these fractional order derivative definitions. We shall start
with the definitions.

2. Definitions

There exists a vast literature on different definitions of frac-
tional derivatives. The most popular ones are the Riemann-
Liouville and the Caputo derivatives. For Caputo we have

n—oc—ld f(t) dt,

D5 (F 00) = s | et o

1
I'(n-«)

n—-1l1<a<n.



For the case of Riemann-Liouville we have the following
definition:

1 d’ * n—o—1
m g JO (x - t) f (t) dt. (2)

DS (f (%)) =

Guy Jumarie proposed a simple alternative definition to the
Riemann-Liouville derivative:

DL (f (x))

— 1 dn * n—a—1 (3)
S ToT e G0 O f )

For the case of Weyl we have the following definition:

oc)ddn Joo(x_t)

With the Erdelyi-Kober type we have the following definition:

Djy (f ()

—no 1 d n o_ n
e <O’x‘7’1 E) x +’1 Oar1+a (f (x)) o> 0.
(5)

el ) de. (4)

DL (f () =5

Here

(6)

-o(n+a) px gonto-1
I (f () = 2 J T (@)

F(ax) Jo (to—xo)'™
With Hadamard type, we have the following definition:

D5/ () = 00( i>" |, (o) 0%,
)

With Riesz type, we have the following definition:

Dy (f (%)
B 1
" 2cos (arr/2)

ey

X <r (x =)™ f(t)dt

+ j:o t—x)""*"f (1) dt) } )

We will not mention the Grunward-Letnikov type here
because it is in series form. This is not more suitable for
analytical purpose. In 1998, Davison and Essex [16] published
a paper which provides a variation to the Riemann-Liouville
definition suitable for conventional initial value problems
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within the realm of fractional calculus. The definition is as
follows:

dt. 9

dn+1 -k X (x—t - dk (t)
Dif= o [ e
X"t o T(1-«) dt
In an article published by Coimbra [17] in 2003, a variable
order differential operator is defined as follows:

o(t) _ 1 * _ —rx(t)df (1)
DY (£ () = pa; |, om0 e

(10)
, (07 - f(07)
F(1-a()

3. Table of Fractional Order Derivative for
Some Functions

In this section we present the fractional of some special func-
tions. The fractional derivatives in Table 1 are in Riemann-
Liouville sense.

In Table 1, HypergeometricPFQ [{}, {}, {}] is the general-
ized hypergeometric function which is defined as follows in
the Euler integral representation:

F,(a,b,c,z)

3 I'(a)
CT(b)T(c-b)

1
x J 7 (1 - )T (1 - 2t)dt, ceC\Z,,
0

a,b € C(0 < Re[b] <Relc];arg(l - 2)| < 7).
(11)

The PolyGammal(n, z] and PolyGamma[z] are the logarith-
mic derivative of gamma function given by

n !
PolyGamma [, z] = % (_F @ ) >

I'(2) (12)

PolyGamma [z] = PolyGamma [0, z] .

These functions are meromorphic of z with no branch
cut discontinuities. E,(—t") is the generalized Mittag-Leffler
function and is defined as

E, (~t) = iﬂ (13)
« ST (ke +1)

I' is denotes the gamma function, which is the Mellin
transform of exponential function and is defined as

I'(z) = J t“le7dt, Relz] > 0. (14)
0
J.(x), K,,(x), and Y,,(x) are Bessel functions first and second

kind. Zeta[s] is the zeta function, has no branch cut disconti-
nuities, and is defined as

Zeta [x] =

Yn, (15)
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The above obtained special functions as derivation of Rie-
mann-Liouville fractional derivative are solution of some
fractional ordinary differential equation, for instance, Cauchy

type.

4. Advantages and Disadvantages

4.1. Advantages. Itisveryimportant to point out that all these
fractional derivative order definitions have their advantages
and disadvantages; here we will include Caputo, variational
order, Riemann-Liouville Jumarie and Weyl. We will examine
first the Variational order differential operator. Anomalous
diffusion phenomena are extensively observed in physics,
chemistry, and biology fields [18-21]. To characterize anoma-
lous diffusion phenomena, constant-order fractional diffu-
sion equations are introduced and have received tremendous
success. However, it has been found that the constant order
fractional diffusion equations are not capable of characteriz-
ing some complex diffusion processes, for instance, diffusion
process in inhomogeneous or heterogeneous medium [22].
In addition, when we consider diffusion process in porous
medium, if the medium structure or external field changes
with time, in this situation, the constant-order fractional
diffusion equation model cannot be used to well characterize
such phenomenon [23, 24]. Still in some biology diffusion
processes, the concentration of particles will determine the
diffusion pattern [25, 26]. To solve the above problems, the
variable-order (VO) fractional diffusion equation models
have been suggested for use [27]. The ground-breaking work
of VO operator can be traced to Samko et al. by introducing
the variable order integration and Riemann-Liouville deriva-
tive in [27]. It has been recognized as a powerful modelling
approach in the fields of viscoelasticity [17-32] viscoelastic
deformation [28], viscous fluid [29] and anomalous diffusion
[30]. With the Jumarie definition which is actually the
modified Riemann-Liouville fractional derivative, an arbi-
trary continuous function needs not to be differentiable; the
fractional derivative of a constant is equal to zero and more
importantly it removes singularity at the origin for all func-
tions for which f(0) = constant for instance, the exponentials
functions and Mittag-Leffler functions. With the Riemann-
Liouville fractional derivative, an arbitrary function needs
not to be continuous at the origin and it needs not to be
differentiable. One of the great advantages of the Caputo
fractional derivative is that it allows traditional initial and
boundary conditions to be included in the formulation of the
problem [5, 12]. In addition its derivative for a constant is zero.
It is customary in groundwater investigations to choose a
point on the centerline of the pumped borehole as a reference
for the observations and therefore neither the drawdown nor
its derivatives will vanish at the origin, as required [33]. In
such situations where the distribution of the piezometric head
in the aquifer is a decreasing function of the distance from the
borehole, the problem may be circumvented by rather using
the complementary, or Weyl, fractional order derivative [33].

4.2. Disadvantages. Although these fractional derivative dis-
play great advantages, they are not applicable in all the

situations. We shall begin with the Liouville-Riemann type.
The Riemann-Liouville derivative has certain disadvantages
when trying to model real-world phenomena with fractional
differential equations. The Riemann-Liouville derivative of
a constant is not zero. In addition, if an arbitrary function
is a constant at the origin, its fractional derivation has a
singularity at the origin for instant exponential and Mittag-
Leffler functions. Theses disadvantages reduce the field of
application of the Riemann-Liouville fractional derivative.
Caputo’s derivative demands higher conditions of regularity
for differentiability: to compute the fractional derivative of
a function in the Caputo sense, we must first calculate its
derivative. Caputo derivatives are defined only for differ-
entiable functions while functions that have no first-order
derivative might have fractional derivatives of all orders less
than one in the Riemann-Liouville sense. With the Jumarie
fractional derivative, if the function is not continuous at the
origin, the fractional derivative will not exist, for instance
what will be the fractional derivative of In(x) and many other
ones. Variational order differential operator cannot easily be
handled analytically. Numerical approach is sometimes needs
to deal with the problem under investigation. Although Weyl
fractional derivative found its place in groundwater investi-
gation, it still displays a significant disadvantage; because the
integral defining these Weyl derivatives is improper, greater
restrictions must be placed on a function. For instance, the
Weyl derivative of a constant is not defined. On the other
hand, general theorem about Weyl derivatives are often more
difficult to formulate and be proved than are corresponding
theorems for Riemann-Liouville derivatives.

5. Derivatives Revisited

5.1. Variational Order Differential Operator Revisited. Let f :
R — R, x — f(x) denotes a continuous but necessary
differentiable, let a(x) be a continuous function in (0, 1]. Then
its variational order differential in [a, 00) is defined as

DX (f (x)

1 d

=P F(l—oc(x))a (16)

« r -0 (F(0) = f(@)dt ),

where FP means finite part of the variational order operator.
Notice that the above derivative meets all the requirements of
the variational order differential operator; in additional, the
derivative of the constant is zero, which was not possible with
the standard version.

5.2. Variational Order Fractional Derivatives via Fractional
Difference. Let f: R — R, x — f(x) denotes a continuous
but necessary differentiable, let a(x) be a continuous function



in (0, 1], and h > 0 denote a constant discretization span.
Define the forward operator FWh by the expression

FEW (h) (f (%)) = f (x +h) (17)

Note that, the symbol means that the left side is defined by the
right side. Then the variational order fractional difference of
order a(x) of f(x) is defined by the expression

A £ (x) = (FW - 1)*™

Z(— Vs ety ¢~ @@-Rh.

(18)

And its variational order fractional derivative of order a(x) is
defined by the limit

AMOF@-fO@) g

fOC(X) (.X) = lim ho(x)

5.3. Jumarie Fractional Derivative Revisited. Recently, Guy
Jumarie proposed a simple alternative definition to the Rie-
mann-Liouville derivative. His modified Riemann-Liouville
derivative has the advantage of both standard Riemann-
Liouville and Caputo fractional derivatives: it is defined for
arbitrary continuous (nondifferentiable) functions and the
fractional derivative of a constant is equal to zero. However
if the function is not defined at the origin, the fractional
derivative will not exist, therefore in order to circumvent this
defeat we propose the following definition. Let f : R — R,
x — f(x) denotes a continuous but necessary at the origin
and not necessary differentiable, then its fractional derivative
is defined as:

Dy (f (x))
= ;d_ﬂ * _ pyn—a-l _
_FP<F(1—oc)dx" L =" (f () f(O))dt>,

(20)

where FP means finite part of the fractional derivative
order operator. Notice that, the above derivative meets all
the requirement of the fractional derivative operator; the
derivative of the constant is zero, in addition the function
needs not to be continuous at the origin. With this definition,
the fractional derivative of In(x) is given as

Df (In (x))

x~* (EulerGamma + Cot [ &] — In (x) + PolyGamma [0, «])
T(l-«) ’

(21

The above fractional order derivative definition can be used
in many field for instance in the field of groundwater. Because
this definition does not produce a fractional derivative
with any kind of singularity as in the case of Jumarie and
the traditional Riemann-Liouville fractional order deriva-
tive. This concept was introduced by Hadamard [34-36].
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The Hadamard regularization [34-36], based on the concept
of finite part (“partie finie”) of a singular function or a
divergent integral, plays an important role in several branches
of Mathematical Physics see [29-37]. Typically one deals
with functions admitting some non-integrable singularities
on a discrete set of isolated points located at finite distances
from the origin. The regularization consists of assigning by
definition a value for the function at the location of one of
the singular points, and for the generally divergent integral of
that function. The definition may not be fully deterministic,
as the Hadamard “partie finie” depends in general on some
arbitrary constants [38].

6. Discussions and Conclusions

We presented the definitions of the commonly used fractional
derivatives operators which are ranging from Riemann-
Liouville to Guy Jumarie. We presented the disadvantages
and advantages of each definition. No definition has fulfilled
the entire requirement needed; for example, the Jumarie
definition fulfills some interesting requirements including the
derivative of a constant is zero, and a nondifferentiable func-
tion may have a fractional derivative. However, if the function
is not defined at the origin, it may not have a fractional
derivative in Jumarie sense. With the Riemann-Liouville
fractional derivative, the function needs not to be continuous
at the origin and needs not to be differentiable; however, the
derivative of a constant is not zero; in addition, his has certain
disadvantages when trying to model real-world phenomena
with fractional differential equations. Also if an arbitrary
function is a zero at the origin, its fractional derivation has a
singularity at the origin, for instance exponential and Mittag-
Leftler functions. Theses disadvantages reduce the field of
application of the Riemann-Liouville fractional derivative.
The Caputo derivative is very useful when dealing with
real-world problem because, it allows traditional initial and
boundary conditions to be included in the formulation of the
problem and in addition the derivative of a constant is zero;
however, functions that are not differentiable do not have
fractional derivative, which reduces the field of application of
Caputo derivative. It is in addition important to notice that,
to characterize anomalous diffusion phenomena, constant-
order fractional diffusion equations have been introduced
and have received tremendous success. However, it has been
found that the constant order fractional diffusion equations
are not capable of characterizing some complex diffusion pro-
cesses. To solve the above problems, the variable-order (VO)
fractional diffusion equation models have been suggested for
use; however, the calculations involved in these definitions
are very difficult to handle analytically; therefore, numerical
attentions are needed for these cases. To solve the problem
found in Jumarie definition, we proposed an alternative
fractional derivative and we extended the definition to the
case of variational differential operator. We provided a table
of Liouville fractional derivative of some special functions.
Now we can conclude here by observing, that all fractional
derivatives examined here are all useful, and they have to be
used according to the support of the function.
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A low velocity impact between a rigid sphere and transversely isotropic strain-hardening plate supported by a rigid substrate is
generalized to the concept of noninteger derivatives order. A brief history of fractional derivatives order is presented. The fractional
derivatives order adopted is in Caputo sense. The new equation is solved via the analytical technique, the Homotopy decomposition
method (HDM). The technique is described and the numerical simulations are presented. Since it is very important to accurately
predict the contact force and its time history, the three stages of the indentation process, including (1) the elastic indentation, (2)
the plastic indentation, and (3) the elastic unloading stages, are investigated.

1. Introduction

The concept of noninteger order derivative has been inten-
sively applied in many fields. It is worth nothing that the
standard mathematical models of integer-order derivatives,
including nonlinear models, do not work adequately in many
cases. In the recent years, fractional calculus has played a very
important role in various fields such as mechanics, electricity,
chemistry, biology, economics, notably control theory, signal
image processing, and groundwater problems; an excellent
literature of this can be found in [1-9].

However, there exist a quite number of these fractional
derivative definitions in the literature which range from
Riemann-Liouville to Jumarie [10-17]. The real problem that
mathematicians face is that analytical solutions of these
equations with noninteger order derivatives are usually not
available. Since only limited classes of equations are solved
by analytical means, numerical solution of these nonlin-
ear partial differential equations is of practical importance.

Though computer science is growing very fast, and numerical
simulation is applied everywhere, nonnumerical issues will
still play a large role [18-20]. In this paper a possibility of
generalization of a low velocity impact between a rigid sphere
and transversely isotropic strain-hardening plate supported
by a rigid substrate that is generalized to the concept of
noninteger derivatives order will be investigated.

There are many physical situations in which a thin
plate made of strain-hardening materials resting on a rigid
substrate is impacted by a rigid indenter. For example, such
a phenomenon may be caused by the impact of hailstones,
run way debris, or small stones on the panels of a vehicle
or aircraft [21]. Although low velocity impact of a plate
by a rigid indenter has been investigated by numerous
researchers, the strain-hardening behaviour of the plate
material has not been included in the analytical studies
yet. Ollson [22] presented a one parameter nondimensional
model for small mass impacts. Yigit and Christoforou [23, 24]



have investigated the elastoplastic indentation phenomenon.
They assumed the plate material to exhibit perfectly plastic
behaviour and considered three stages for the indentation
process: Hertzian elastic contact, elastic-perfectly plastic
indentation, and Hertzian elastic unloading. Christoforou
and Yigit [25, 26] used scaling rules for establishing a dynamic
similarity between behaviours of the models and prototypes
to present a model based on a linearized contact law with
two nondimensional parameters that can be used for small
as well as large mass impacts. In follow-up work [27], they
obtained the nondimensional governing parameters of the
low velocity impact response of composite plates through
dimensional analysis and simple lumped-parameters models
based on asymptotic solutions.

In this paper, approximated solutions for the generalized
version of a low velocity impact between a rigid sphere
and transversely isotropic strain-hardening plate supported
by a rigid substrate will be obtained via the relatively new
analytical method HDM.

The remaining of this paper is structured as follows:
in Section 2, we present a brief history of the fractional
derivative order and their properties. We present the basic
ideal of the homotopy decomposition method for solving
high order nonlinear fractional partial differential equations,
its convergence and stability. We present the application of the
HDM for system fractional nonlinear differential equations
under investigation and numerical results in Section 4. The
conclusions are then given in Section 5.

2. Brief History of Definitions and Properties

There exists a vast literature on different definitions of frac-
tional derivatives. The most popular ones are the Riemann-
Liouville and the Caputo derivatives. For Caputo, we have

* d'f
( _ t)n a1 dt
J dt" (1)

R

n-1l<a<n.

For the case of Riemann-Liouville we have the following
definition:

1 da"
I'(n-«a)dx"

DS (f (%)) = j (-t de. ()

Guy Jumarie proposed a simple alternative definition to
the Riemann-Liouville derivative:

1 da"
r (n «) dx"

D (f ()=

r( -t @) - £(0)) dt.
3)

For the case of Weyl we have the following definition:

d}’l

« n—a—1
F(n a) dx J (x-t)" " f(O)dt.  (4)

DS (f ())=m——
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With the Erdelyi-Kober type we have the following
definition:

* —no 1 d\" o(n+
DO"”? (f (x)) = <0-xcrfl %) x ( ’7 0011+a (f (x )
o >0.
(5)
Here
OC -o(n+a) rx taq+a—1 (t)
IO,a,qua (f (x)) = er (@) J-O (to — x;,’;lot (6)

With Hadamard type, we have the following definition:

raalvas) | (oe3) o

Dg (f (%)) =

7)
With Riesz type, we have the following definition:
Di(f (%) = e
* "~ 2cos(an/2)
lrialis)

X —_— —
I'(ax)\ dx

(8)

X <Jx (x =)™ f (1) dt

+ j:o t—x)"" " (1) dt)} )

We will not mention the Grunward-Letnikov type here
because it is in series form [28]. This is not more suitable for
analytical purpose.

In 1998, Davison and Essex [16] published a paper which
provides a variation to the Riemann-Liouville definition
suitable for conventional initial value problems within the
realm of fractional calculus [28]. The definition is as follows:

n+l-k x _ —ocdk
DEf (x) = dn+1kj (x-1) 0)

9
T—a) dt. 9)

In an article published by Coimbra [17] in 2003, a
variable-order differential operator is defined as follows:

() Af (t)
(x( ))J (o -t =gt

s (f (0%) = f(07)) %™
T(1-a(x)) '

Ot(t) (f( )) _
(10)

2.1. Advantages and Disadvantages

2.1.1. Advantages [28]. It is very important to point out that
all these fractional derivative order definitions have their
advantages and disadvantages; here we will include Caputo,
variational order, Riemann-Liouville Jumarie, and Weyl
[28]. We will examine first the variational order differential
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operator. Anomalous diffusion phenomena are extensively
observed in physics, chemistry, and biology fields [19, 29].
To characterize anomalous diffusion phenomena, constant-
order fractional diffusion equations are introduced and have
received tremendous success. However, it has been found
that the constant-order fractional diffusion equations are
not capable of characterizing some complex diffusion pro-
cesses, for instance, diffusion process in inhomogeneous or
heterogeneous medium [30]. In addition, when we consider
diffusion process in porous medium, if the medium structure
or external field changes with time, in this situation, the
constant-order fractional diffusion equation model cannot
be used to well characterize such phenomenon [31, 32]. Still
in some biology diffusion processes, the concentration of
particles will determine the diffusion pattern [33, 34]. To
solve the above problems, the variable-order (VO) fractional
diffusion equation models have been suggested for use [34].

With the Jumarie definition which is actually the mod-
ified Riemann-Liouville fractional derivative, an arbitrary
continuous function needs not to be differentiable; the
fractional derivative of a constant is equal to zero and
more importantly it removes singularity at the origin for
all functions for which f(0) = constant, for instant, the
exponentials functions and Mittag-Leffler functions [28].

With the Riemann-Liouville fractional derivative, an
arbitrary function needs not to be continuous at the origin
and it needs not to be differentiable.

One of the great advantages of the Caputo fractional
derivative is that it allows traditional initial and boundary
conditions to be included in the formulation of the problem
[5,12]. In addition its derivative for a constant is zero.

It is customary in groundwater investigations to choose a
point on the centreline of the pumped borehole as a reference
for the observations and therefore neither the drawdown nor
its derivatives will vanish at the origin, as required [13]. In
such situations where the distribution of the piezometric head
in the aquifer is a decreasing function of the distance from the
borehole, the problem may be circumvented by rather using
the complementary, or Weyl, fractional order derivative [13].

2.1.2. Disadvantages [28]. Although these fractional order
derivatives display great advantages, however, they are not
applicable in all the situations. We will begin with the
Liouville-Riemann type.

The Riemann-Liouville derivative has certain disadvan-
tages when trying to model real-world phenomena with
fractional differential equations [28]. The Riemann-Liouville
derivative of a constant is not zero. In addition, if an arbitrary
function is a constant at the origin, its fractional deriva-
tion has a singularity at the origin for instant exponential
and Mittag-Leffler functions. Theses disadvantages reduce
the field of application of the Riemann-Liouville fractional
derivative.

Caputo’s derivative demands higher conditions of regu-
larity for differentiability: to compute the fractional derivative
of a function in the Caputo sense, we must first calculate
its derivative. Caputo derivatives are defined only for differ-
entiable functions while functions that have no first-order

derivative might have fractional derivatives of all orders less
than one in the Riemann-Liouville sense.

With the Jumarie fractional derivative, if the function is
not continuous at the origin, the fractional derivative will not
exist, for instance, what will be the fractional derivative of
In(x) and many other ones [28].

Variational order differential operator cannot easily be
handled analytically. Numerical approach is some time needs
to deal with the problem under investigation.

Although Weyl fractional derivative found its place in
groundwater investigation, it is still displaying a signifi-
cant disadvantage; because the integral defining these Weyl
derivatives is improper, greater restrictions must be placed
on a function [28]. For instance, the Weyl derivative of a
constant is not defined. On the other hand general theorems
about Weyl derivatives are often more difficult to formulate
and prove than are corresponding theorems for Riemann-
Liouville derivatives.

3. Method Description [35, 36]

To illustrate the basic idea of this method, we consider a
general nonlinear nonhomogeneous fractional partial differ-
ential equation with initial conditions of the following form:

% LU 0)+ NU )+ f(xt), a>0.
D
Subject to the initial condition
DSU(x,O) =g (x), (k=0,...,n-1),
(12)

DU (x,0) =0, n=[a],

where 0%/0t* denotes the Caputo fractional order derivative
operator, f is a known function, N is the general nonlinear
fractional differential operator, and L represents a linear
fractional differential operator. The method first step here is
to transform the fractional partial differential equation to the
fractional partial integral equation by applying the inverse
operator 0%/0t” on both sides of (11) to obtain

n-1
U(x,t) = —Ft
(1) j:zll"((x—]+1)

P Jt t-1)* ' [LU(x1)) + N U (x,7))

I'(x) Jo
+f (x,7)]dT,
(13)
or in general by putting
n-1
b)) = —t". 14
f(x1) ]Z{F(oc—]+1) (14)



We obtain
U(x,t) =T (x,t)
P Jt (t-7)* ' [L(U(x,7)) + N (U (x,7))
I'(x) Jo

+f (x,7) ] dr.
(15)

In the homotopy decomposition method, the basic
assumption is that the solutions can be written as a power
series in p

[ee)

U(x,t,p)= anUn (x,1), (16a)
n=0
Ux1) = imU(xt p), (16b)
and the nonlinear term can be decomposed as
NU (x,t) = Y p"%, U), (17)

n=0

where p € (0,1] is an embedding parameter. % ,(U) is a
polynomials that can be generated by

% (Uy...,U,) = %ain I:N(ijUj (x,t)>] o
. 2

n=0,1,2....

The homotopy decomposition method is obtained by the
graceful coupling of homotopy technique with Abel integral
and is given by

OZO:p"Un (x,t) =T (x,1)
n=0
_ P g _ el o n
) L (t-1) [f(x,r)+L(nZOp U,,(x,r)>

+N < ip"Un (x,7) )] dr.

n=0

(19)

Comparing the terms of same powers of p gives solutions
of various orders with the first term

Uy (6,1) = T (x,1). (20)

4. Application of the Method to Solve the
Governing Differential Equations

In this section, the analytical technique described in Section 3
is employed to obtain the solutions of the governing differen-
tial equations in each of the mentioned three contact stages.
The derivation of this equation can be found in [37].
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4.1. Solution of the Governing Differential Equation in the
Elastic Indentation Phase. The governing equation under
investigation here is given as follows:

nE,R
(1 - Vzrvrz) hm

Subject to the initial conditions

afa(t)+ o (t) =0, 1<f<2. (21

d,a(0)=V,, a(0)=0. (22)

Here, E and v are Young’s modulus and Poisson’s ratio
of the plate, respectively. a(t) is elastic indentation phase; m
and V|, are the mass of the indenter and the initial velocity,
respectively; / is the thickness of the plate and R is the radius
of the spherical indenter [38, 39].

Now following the description of the HDM, we arrive at
the following equation:

(o]

Y pla, (£) - a(0) £ — 3,0t (0)

n=0

oo 2
Py [, n 23
) JO (t-1) (;p ocn(‘r)) dr,  (23)

nE,R
yp=
(1 - Vzrvrz) hm
Comparing the terms of the same power of p we arrive

at the following integral equations, which are very easier to
compute:

P’ (1) = Vyt

p1 tay (f) = —ﬁ L (t - T)‘B_loc(z)dr

n ., _ 4 Jt ﬁ—ln_l
: t)=———— t— i, dT, > 2.
p oy ( ) r (ﬂ) o ( T) j:ZO“](xn—]—l T n

(24)
Integrating the above we obtain the following solutions:

o, (t) = Vyt,

Y
a (t) = —m,
27’8 VE (1+B) (2+ B) 3+ B)
T (4+2p) ’

o (t) =

W (1 e
6r(2 + p)’ PV YT (7+ 36)
X T (5+3p) +r(1 +B)T(4+2B)T(6+4B) )’

o3 (t) =
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4y PVET (4 4+ B)T (6 + 38)
T2 (1+B) T (4+2B) T (5+3B) T (6+4B) T (7+5p)
x (2t"PVoyI (5 + 3B) T (7 + 5P)

o, (t) =

~ (@ (1+B) T (5+2B) + T (5+3B) T (7+5B)) ).

a5 () = ~1x (30° (1+ B)T (2 +2B) T (4 + 2B) T (5 + 3B)

X F(6+4ﬁ)r(7+5/3)1“(8+6[3))71
x (4vmy’t* Py
x (6t"FPVoyl (4 + B)T (2 +2B) T (2 +2B)
xT(4+2B)T(5+3B)T(6+3p)

x (2T (1+B)T(7 +4P) +T (7 +5P))

xT(8+58)-T(B+1)

x (2T (B+1) (3+B)I* (4+2PB)
xT(5+3B)T(7+3pB)
xT(6+4B)+3r(4+ )T (2+2p)
x (4T (B+1)T(4+2p)

xT(5+2B)T(6+3p)

+(2r (4+2B)T(5+2pB)
+L(4+B)T(5+3p))

xI'(6+4B))T (7 +4p))

xT (8+6p)) ).

(25)

In the same manner one can obtain the rest of the
components. But in this case, few terms were computed and
the asymptotic solution is given by

at)=ay () +oay () +a, () +os(t)+oy, (1) +as () +---.
(26)

Remark 1. Equation (21) was solved in [37] via the homotopy
perturbation method for = 2. In the HPM, the initial guess
or first component of the series solution may not be unique,
whereas with the HDM the first component is uniquely
defined as the Taylor series expansion of order n — 1 (n is the
order of the partial differential equation). This is one of the
advantages that the HDM has over HPM.

The contact force in the elastic indentation phase may be
interpreted in terms of the indentation value [37]

F(a(t) =y’ (t). (27)
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t (h)

FIGURE 1: Approximate solution (26) of the governing differential
equation in the elastic indentation phase for § = 1.9.
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FIGURE 2: Approximate solution (26) of the governing differential
equation in the elastic indentation phase for § = 2.

Figures 1-6 present the approximate solution for R =
0.008 m, m = 1072,V = 5mm/s, h = 0.0003, v,, = v,, = 0.3,
and E = 75 GPa. The approximate solutions of main problem
have been depicted in Figures 1, 2, 3, 4, 5, and 6 which plotted
according to different  values as function of time for a fixed
x and as function of space and time.
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FIGURE 3: Approximate solution of the contact force in the elastic
indentation phase (27) with § = 1.9.
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FIGURE 4: Approximate solution of the contact force in the elastic
indentation phase (27) with 8 = 2.

4.2. Solution of the Governing Differential Equation in the
Plastic Indentation Phase. The governing equation under
investigation here is given as follows.

mdfa(t) + 27RS, [2a(t) - a(t,,)]

PR (28)
i ﬁ(cx ) -alt,))’, 1<p=2.
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0

FIGURE 5: Surface showing the approximate solution of the govern-
ing differential equation in the elastic indentation phase equation
(21) for B =1.9.

0.08 0

FIGURE 6: Approximate solution of the contact force in the elastic
indentation phase equation (27) for 8 = 2.

Subject to the initial conditions

@ (tcr) = Geps at‘x (tcr) = Vc‘r' (29)

Here, S, is the yield stress, P, is the slope of the stress-
strain curve in the plastic region and it may be defined
as P, = nE,, with 0 < n < 1. Therefore, n may be
considered as a strain-hardening index. N = 0 denotes a
perfectly plastic behavior, whereas n = 1 represents an elastic
material behaviour. By increasing # from 0 to 1, behaviour of
the material approaches elastic behaviour. In addition, initial
conditions of this phase or the initial velocity correspond to
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the values attained at the critical indentation at the end of the
elastic indentation stage based on (26). For simplicity let

. 4nRS,  27P,Ra, _ P,nR
m (1 - Vrzvzr) hmi m; (1 - Vrzvzr) h
P nR

(o)

E ——— 0 4
m; (1 - Vrzvzr) h

(30)
Such that (28) can be reduced to
Bfoc(t)+aoc(t)+boc(t)2+c=0, l<B<2 (31)

Employing the HDM, we obtain the following integral
equations:

a, (t) =tV,,,

o (t) = —ﬁ J-: t - 1)f! [aao (1) + bag (1) + c] dr,

x) (tcr) = at‘xl (tcr) = 0’

t
«, (t)=—$j (t -

te

n—1
X |:aocn_1 (1) + bZocj (1) Oy (1) | dr,
j

an (tcr) = atan (tcr) = 0’ n2z 0.

(32)
Integrating the above we arrived at the following:

a, () =tV,

o @) ==((t=t,) (c(1+B) 2+ P+ (- 1t,,)
X Vo (2b (t-t,)Vo+a(2+p)))
x(r(3+8) ",

(t — 1

F(1+2B8)T(2+2B)T(3+2B)T(4+2p)
x (acT (2+2B)T (3+2B)T (4 +2B)+tV,I (1+2p)
x ((a® +2bc (14 B))T(3+2B)T (4 +2B)
+2b(t—t,)Vo(3+B)T(2+2p)

2

a, (t) =

x (2b(t —t,.,) VoI (3+2B)

+al' (4+2B)))). -

Using the package Mathematica, in the same manner one
can obtain the rest of the components. But in this case, few
terms were computed and the asymptotic solution is given by

at) =ay () +o, () +a, () +os () +oy (£) +as () +---.
(34)

4.3. Solution of the Governing Differential Equation of the
Unloading Phase. The governing equation of motion of the
indenter mass in the unloading phase under investigation
here is given as follows:

nRE

o (t) + m (o () ~ (1= n) (e, — ,)) =0,
1<p<2
(35)
Subject to the initial conditions
& (t,) = s o, () (36)

where «,, and ¢, are the maximum indentation value and
its relevant occurrence time, respectively. At the maximum
indentation time, the velocity of the indenter becomes zero.
Therefore, the values corresponding to this time may be used
as initial conditions for the unloading stage [37].

Initial conditions of this phase may be obtained from
solutions of the previous stage at the time of the maximum
indentation. The velocity of the indenter at the time instant
that it attains its maximum indentation is zero. Therefore,
time of the maximum indentation may be determined by dif-
ferentiating (34), with respect to time and setting the resulting
equation equal to zero. Solving this equation, the time of the
maximum indentation is obtained. Substituting this time into
(34) yields the value of the maximum indentation as

o (tm) =& (tm) o (tm) T (tm)

(37)
T (tm) +oy (tm) T a5 (tm) T
For simplicity let:
nRE,
a=—-"
m (1 - Vrzvzr) h
RE (38)
T 2
b=— %2 —(n-1 - .
m (1 - Vrzvzr) h (n )(‘xm “Cr)
Thus (35) is reduced to
Fa(t)+an’ () +b=0, 1<p=<2. (39)



Following carefully the steps involved in the HDM we
obtain the following integral equations:

o (t) = ay,
I B-17 2
o (t) = 0] L (t-1)P" [aog (1) + b] dr
(40)
1 t g n—-1
a, (t) = —m J.tm (t - T)‘B ! aj;)ocjocn,j,l dr,

a, (t,) =0,a(t,) =0, n>1

Integrating the above we arrive at the following series
solutions:

%) (t) = Qo

(aafn + b) (t- tm)ﬁ
I(1+p)

2aa,, (aafn + b) (t-t,)*

I(1+2p)

as (t) = — (a (aafn + b) (t-t,)"

a (t)=-

>

>

o, (t) =

x (8aa T (1+ B) + (aa}, +b)T (1+2p)) )

x(I*(1+p)T(1 +3ﬁ))_1,

o (8) = aafn(t—tm)4ﬁ
ST B (2B)T(4B) T2 (1+ B) T (1+2B) T (1 +4B)
x (T (4B)T (1 +2B)

x ((aal, +b)T (1 +2p)
x (8aa,I* (1 + B) + (aaj, +b) T (1+2p)
+2(a’ay, +b*)T (1+ )T (1+3P))
+2aa’ bl (2B)T (1 + B) T (1 +3p)

><1"(1+4/3))).

(41)

Using the package Mathematica, in the same manner one
can obtain the rest of the components. But in this case, few
terms were computed and the asymptotic solution is given by

at)=ay(t)+oay () +a, () +os () +o, (1) +as (£) +---.
(42)
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5. Conclusion and Discussion

Low velocity impact between a rigid sphere and a transversely
isotropic strain-hardening plate supported by a rigid sub-
strate was extended to the concept of noninteger derivatives.
The governing equations of the elastic indentation were
obtained by Yigit and Christoforou [23, 24]. The contact was
assumed to be elastic, and the stresses through the thickness
were assumed to be constant. The stress expressions are only
valid when no permanent deformation results due to the
impact. The experimental evidence reported by Poe Jr. and
Illg [39] and Poe Jr. [40] confirms the maximum value of the
transverse. Normal stress has the dominant influence on the
failure of a plate subjected to impact loads. The third phase is
assumed to be an elastic one again.

A brief history of the fractional derivative orders was pre-
sented. Advantages and disadvantages of each definition were
presented. The new equations were solved approximately
using the relatively new analytical technique, the homotopy
decomposition methods. The numerical simulations showed
that the approximate solutions are continuous and increase
functions of the fractional derivative orders. The method
used to derive approximate solution is very efficient, easier
to implement, and less time consuming. The HDM is a
promising method for solving nonlinear fractional partial
differential equations.
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We have considered linear partial differential algebraic equations (LPDAEs) of the form Au,(t, x) + Bu,.(t, x) + Cu(t, x) = f(t,x),
which has at least one singular matrix of A, B € R™". We have first introduced a uniform differential time index and a differential
space index. The initial conditions and boundary conditions of the given system cannot be prescribed for all components of the
solution vector u here. To overcome this, we introduced these indexes. Furthermore, differential transform method has been given
to solve LPDAEs. We have applied this method to a test problem, and numerical solution of the problem has been compared with

analytical solution.

1. Introduction

The partial differential algebraic equation was first studied
by Marszalek. He also studied the analysis of the par-
tial differential algebraic equations [1]. Lucht et al. [2-
4] studied the numerical solution and indexes of the
linear partial differential equations with constant coeffi-
cients. A study about characteristics analysis and differ-
ential index of the partial differential algebraic equations
was given by Martinson and Barton [5, 6]. Debrabant
and Strehmel investigated the convergence of Runge-Kutta
method for linear partial differential algebraic equations
(7].

There are numerous LPDAEs applications in scientific
areas given, for instance, in the field of Navier-Stokes equa-
tions, in chemical engineering, in magnetohydrodynamics,
and in the theory of elastic multibody systems [4, 8-12].

On the other hand, the differential transform method
was used by Zhou [13] to solve linear and nonlinear ini-
tial value problems in electric circuit analysis. Analysis
of nonlinear circuits by using differential Taylor trans-
form was given by Koksal and Herdem [14]. Using one-
dimensional differential transform, Abdel-Halim Hassan

[15] proposed a method to solve eigenvalue problems.
The two-dimensional differential transform methods have
been applied to the partial differential equations [16-
19]. The differential transform method extended to solve
differential-difference equations by Arikoglu and Ozkol
[20]. Jang et al. have used differential transform method
to solve initial value problems [21]. The numerical solu-
tion of the differential-algebraic equation systems has
been studied by using differential transform method [22,
23].

In this paper, we have considered linear partial
differential equations with constant coefficients of the
form

Au, (t,x) + Bu,, (t,x) + Cu(t,x) = f (t,x),

1

(t,x) € ] x Q, 0

where J = [0,00), Q = [-I], I > 0, and A,B,C ¢ R™".

In (1) at least one of the matrices A,B € R™" should be

singular. If A = 0 or B = 0, then (1) becomes ordinary

differential equation or differential algebraic equation, so

we assume that none of the matrices A or B is the zero
matrix.



2. Indexes of Partial Differential
Algebraic Equation

Let us consider (1), with initial values and boundary condi-
tions given as follows:

u; (t,xl)=0 forte],
(2)

u; (0,x) = g(x) for x € Q,

where j € My € {1,2,...,n}, My is the set of indices
of components of u for which boundary conditions can be
prescribed arbitrarily, and i € M, < {1,2,...,n}, M
is the set of indices of components of u for which initial
conditions can be prescribed arbitrarily. The initial boundary
value problem (IBVP) (1) has only one solution where a
function u is a solution of the problem, if it is sufficiently
smooth, uniquely determined by its initial values (IVs) and
boundary values (BVs), and if it solves the LPDAE point wise.

Definition of the indexes can be given using the following
assumptions.

(i) Each component of the vectors u, u,, and f satisfy the
following condition:

ly (t,x)] < Me*, a>0,t>0, (3)

where M and « are independent of t and x.

(ii) (B,EA + C),Re(&) > a, called as the matrix pencil, is
regular.

(iii) (A, B + C) is regular for all k, where p; is an eigen-
value of the operator 0°/0x” together with prescribed
BCs.

(iv) The vector f(t,x) and the initial vector g(x) are
sufficiently smooth.

If we use Laplace transform, from assumption (ii), (1) can be
transformed into
Buy (x) + EA+C)ug (x) = fe (x) + Ag(x), Re (&) >a,
(4)

if B is a singular matrix, then (4) is a DAE depending on the

parameter &. To characterize M -, we introduce j € Emgé c
{1,2,...,n}asthe set of indices of components of u; for which
boundary conditions can be prescribed arbitrarily.

In order to define a spatial index, we need the Kronecker
normal form of the DAE (4). Assumption (iii) guarantees that

there are nonsingular matrices P; g, Q; ¢ € C™" such that
I 0
PL,EBQL,E = < 6'1 NL,E) s

R 0
PL,E(EA"'C)QL,{:( (L)’E I >,

©)

where Rz € C™" and N ; € R™™ is a nilpotent Jordan
chain matrix with m, + m, = n. I is the unit matrix of order
k. The Riesz index (or nilpotency) of Ny ; is denoted by v; ;

V=1

(ie. N¥ = 0,N; 5™ #0).

Here, we will assume that there is a real number a* > «
such that the index set imifé is independent of the Laplace
parameter &, provided Re(&) > a*.
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Definition 1. Leta™ € R* be a number with «” > a, such that
for all € € C with Re(&) > a*

(1) the matrix pencil (B, A + C) is regular,
(2) 9325;% is independent of &, i.e., 932;% =Mye,
(3) the nilpotency of Ny is v, > 1.
Then v, = 2v; — 1 is called the “differential spatial index”

of the LPDAE. If v; = 0, then the differential spatial index of
LPDAE is defined to be zero.

If we use Fourier transform, (1) can be transformed into
Afty () + (4B +C) iy (6) = F (1) + B (1) (6)

with p(t) = (pg, (£),. . ., pr, ()" and

pri (1) =0 forie Mg,

1 ' x=1 (7)
P () = A )y (60) = g W u; (B,

for j ¢ My, which results from partial integration of the

term _[fl U, (£, ) (x)dx.

If A is a singular matrix, then (6) is a DAE depending on
the parameter g, which can be solved uniquely with suitable
ICs under the assumptions (iv) and (v). Analogous to the case
of the Laplace transform, the above assumption (iv) implies
that there exist regular matrices Ppj, Qg such that

L, 0
0 NF,k ’

R 0
Pry (B +C) Qpy = ( o I, >

P F,kAQF,k = <

With Rg € R™ ™. N, € R™™ js again a nilpotent Jordan
chain matrix with Riesz index vy, where n, + n, = n.

To characterize I, we introduce m}’g c {L,2,...,n}
as the set of indices of components of 7, for which initial

conditions can be prescribed arbitrarily. Therefore, we always

(k)

assume in the context of a Fourier analysis of u that 30, % is

independent of k € N, i.e., ETR?‘C) =M.
Definition 2. Assume for k = 1,2,... that
(1) the matrix pencil (A, 4B + C) is regular,
(2) ﬂﬁgkc) is independent of k, i.e., Emgkc) =Mics
(3) the nilpotency of Ny is Vg = V.

Then the PDAE (1) is said to have uniform differential time
index vy, = vg.

The differential spatial and time indexes are used to
decide which initial and boundary values can be taken to
solve the problem.
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3. Two-Dimensional Differential
Transform Method

The two-dimensional differential transform of function
w(x, y) is defined as

)

1 ak+hw (x) )’)
k!h! x=0

Wh = oxkoyh

where it is noted that upper case symbol W (k,h) is used
to denote the two-dimensional differential transform of a
function represented by a corresponding lower case symbol
w(x, y). The differential inverse transform of W(k,h) is
defined as

w(x,y)= Z ZW (k, h) x* y". (10)
k=0 h=0

From (9) and (10), we obtain
o oo k_h k+h
5 [ 30 (x, ) ]
w(x,y) = [ (1))
k;”; kih! | oxkoy" =0

The concept of two-dimensional differential transform is
derived from two-dimensional Taylor series expansion, but
the method doesn’t evaluate the derivatives symbolically.

Theorem 3. Differential transform of the function w(x, y) =
u(x, y) £ v(x, y) is

W (k,h) =U (k,h) +V (k, h), (12)
see [17].

Theorem 4. Differential transform of the function w(x, y) =
Au(x, y) is

W (k,h) = AU (k, h), (13)
see [17].

Theorem 5. Differential transform of the function w(x, y) =
ou(x, y)/0x is

W (k,h)=(k+ 1)U (k+1,h), (14)
see [17].

Theorem 6. Differential transform of the function w(x, y) =
ou(x, y)/0y is

W(k,h)=(h+1)U(kh+1), (15)
see [17].

Theorem 7. Differential transform of the function w(x, y) =
9" u(x, y)/ox"ay’ is
W(kh)= (k+1)(k+2)---(k+r)(h+1)
(16)
Xxh+2)---(h+s)U(k+r,h+s),

see [17].

3
Theorem 8. Differential transform of the function w(x, y) =
u(x, y) - v(x, y) is
k h
Woh) =Y YU(rh-9)V(k-r5), 17

r=0s=0
see [17].

Theorem 9. Differential transform of the function w(x, y) =
X"y is

W(k,h)=8(k-mh-n=8k-m)§(h-n), (18)

see [17], where

1, k=m
Stk-m)=14"
(e —m) {O, k+m,
(19)
1, h=n
Sth-n)=41"
(h=m) {0, h+n.

Theorem 10. Differential transform of the function w(x, y) =
glx+a,y)is

N
W (khy =) <£> a”*G(p,h). (20)
p=k

Proof. From Definition 1, we can write

G (k,h) (x + a)*y"

I
M8
M8

w(x, y)

>
Il

0

=G(0,00+G(0,1) y+aG(1,0) + G(1,0) x

=
Il

0

+G(0,2) Y +G(L, 1) xy +aG(1,1) y
+a’G(2,0) +2aG (2,0) x + G (2,0) x°
+G(0,3)y’ +G(1,2) xy” +aG(1,2) y°
+G(2,1)x2y+2aG(2,1)xy+a2G(2,1)y
+a°G(3,0) + 3a°G (3,0) x + 3aG (3,0) x*
+G(3,O)x3+~-,

w(x,y)= [G(O, 0) +aG(1,0)

+a’G (2,0) +a°G (3,0) + -]

+x[G(1,0) +2aG (2,0) + 3a°G (3,0) + - -]
+y[G0,1) +aG(1,1) +a’G(2,1) + -]
+ x> [G(2,0) + 3aG (3,0) + - -]
+xy[G(1,1)+2aG(2,1) + -]

+9°[G(0,2) +aG (1,2) + -] +---



4
= ZapG(p,O)+prap1 (p,0)
p=0 p=1
|
+ afG(p,1 +x° P—
ypzo (p.1) 20
xa’*G (p,0) + xy Y pa’'G(p,1) +---,
p=1
(21)
where
wix)=2 Y > (Facmmty
h=0 k=0 p=k
hence,
N » )
W (k, h) :;<k>ap G(p,h). (23)

O

Theorem 11. Differential transform of the function w(x, y) =
glx+a,y+b)is

W (k,h) = }ikg <Z> <£ > a"*b1™G (p, q) . (24)

Proof. From Definition 2, we can write

w(x,y)= i iG(k) h) (x +a)*(y + b)"

h=0 k=0

= G(0,0) + G (1,0) x + aG (1,0)
+G(0,1) y +bG(0,1) + G (2,0) x°
+2aG (2,0) x +a°G (2,0) + G (1,1) xy
+bG(1,1) x +aG(1,1) y +abG (1,1)
+G(0,2) y* +2bG(0,2) y + b*G(0,2)
+G(3,0)x° +3aG (3,0) x* + 3a°G (3,0) x
+a’G(3,0)+ G2, 1) X"y +---
w(x,y) = [G(0,0)+aG(1,0) +bG(0,1)
+a’G (2,0) + abG (1,1) + - -]
+[G(1,0) +2aG (2,0) + bG (1,1)
+3a°G (3,0) +2abG (2,1) + -+ x
+[G(0,1) +aG (1,1) +2bG (0,2)

+a2G(2,1)+--~]y+---
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-3 3G (pa) + Y. 3 pa G ()

p=0q p=14=0

N N

+yY Y qa’b"'G(p.q)

p=0g=1

N N

rxy Y B a6 ()

P2‘10

N N
+xyY Y paa’ "G (p,q) +
p=1g=1

(25)
Hence, we can write
o oo N N q p
wixn) =Y > ¥ (1)(2)
h=0 k=0 p=k q=h (26)
x aP TG (p, q) £y
Using Definition 2, we obtain
N N » o
Wkh=> > (Z) (k)af’* v'G(pq).  (@7)
p=k q=h

O

Theorem 12. Differential transform of the function w(x, y) =
0" g(x +a,y+b)/ox 0y is

(k+1r)!(h+s)!

W (k,h) = I I
S v (a )\ p 28
x Z Z <h+s><k+r> (28)

p=k+r q=h+s

x a? TG (p,gq) .

Proof. Let C(k, h) be differential transform of the function
g(x+a, y+b). From Theorem 7, we can write that differential
transform of the function w(x, y) is

(k+r) (h+s)!

W (k,h) = B

—~C(k+rh+s), (29)

from Theorem 4, we can write

Ck+r,h+s)= i i<h35)<k€r>

p=k+r q=h+s

x a? TG (p,q) .

(30)
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If we substitute (30) into (29), we find
(k+7r)!(h+s)!

W (k,h) = i Wl
S v ([ P (31)
x z Z <h+s><k+r>
p=k+r g=h+s
x a” TG (p,q) .
]
4. Application

We have considered the following PDAE as a test problem:

<é é)””@ 8)”"x+<-11 ‘1’>uzf’ (32)

t € [0,00), xc€][-1,1],

with initial values and boundary values

u; (0, x) =x’-x, u, (0, x) =x'-1,

(33)
u, (6, 1) =u, (t,-1) =0, u, (t,1) =u, (t,-1) =0.
The right hand side function f is
f= ((x4 - 1) (cost —sint) — 6xe ', —e (x3 + Sx))T,
(34)
and the exact solutions are
u, (t,x) = (x3 - x) e, u, (t,x) = (x4 - 1) cost. (35)

If nonsingular matrices Pry, Qpy, Pp ¢, and Q¢ are chosen

such as
1 M
-1 0 -1
PF,k: 0 ‘ukl > QF’k:<l _1))
We— 1
¢ (36)
1
0 _
+1 -£-10
Pre= 1 _51 > QL,§=< £ 1>,
E+1 &E+1

matrices Pr; AQp and Pp ;BQ, ; are found as

10 10
Pp i AQpy = <0 0>, PpeBQp; = (0 0>‘ (37)

From (38), we have Ny ; = 0 and Np; = 0. Then the PDAE
(32) has differential spatial index 1 and differential time index
1. So, it is enough to take Emgé = {1} and 932?8 = {2} to solve
the problem.

Taking differential transformation of (32), we obtain

(k+1)U, (k+1L,h)y+(k+1)U, (k+1,h)
—(h+1)(h+2)U, (k,h+2)+ U, (k,h)  (38)
+U, (k,h) = F, (k,h),
—th+1)(h+2)U, (k,h+2)-U, (k,h) = F, (k,h). (39)

TABLE 1: The numerical and exact solution of the test problem(32),
where u, (¢, x) is the exact solution and u; (¢, x) is the numerical

solution, for x = 0.1.

t u, (t, x) u) (t, x) [, (8, x) — uy (8, x)|
0.1 —0.0895789043 —0.0895789043 0

0.2 —0.0810543445 —0.0810543422 0.0000000023
0.3 —0.0733410038 —0.0733409887 0.0000000151
0.4 —0.0663616845 —0.0663616355 0.0000000490
0.5 —0.0600465353 —-0.0600464409 0.0000000944
0.6 —0.0543323519 —0.0543322800 0.0000000719
0.7 —0.0491619450 —0.0491621943 0.0000002493
0.8 —0.0444835674 —0.0444849422 0.0000013748
0.9 —-0.0402503963 —0.0402546487 0.0000042524
1.0 —-0.0364200646 —0.0364305555 0.0000104909

TABLE 2: The numerical and exact solution of the test problem(32),

where u,(t, x) is exact solution and u; (£, x) is numerical solution,

for x = 0.1.

t u,(t, x) u, (, x) [, (£, x) — u5 (¢, x)|
0.1  -0.9949046649 —0.9949046653 0.0000000004
0.2 —0.9799685711 —0.9799685778 0.0000000067
0.3 —0.9552409555 —0.9552409875 0.0000000320
0.4 —-0.9209688879 -0.9209689778 0.0000000899
0.5 -0.8774948036 —0.8774949653 0.0000001637
0.6 —0.8252530813 —-0.8252532000 0.0000001187
0.7  =0.7647657031 —-0.7647652653 0.0000004378
0.8 —0.6966370386 —-0.6966345778 0.0000024608
0.9 —-0.6215478073 —0.6215398875 0.0000079198
1.0 —0.5402482757 —-0.5402277778 0.0000204979

The Taylor series of functions f; and f, aboutx =0, t =0
are

1
filt,x)= —1+t—6x+ 5t2+6xt

1 1
= 3xt - —tr Xt Xt
6 24

1 1 1
—xMtr — - Sxtt s —48 (40)
1200 4 720

1 1 1
— —x4t2 + —xt5 + —x4t3
2 20 6

1 1
7——xt6+-~,
120

5040

5
fo(t,x) = —5x + 5xt — zxt2 -x

5 1 5
+ —xt3 + x3t — —x3t2 - —xt4

6 2 24

) (41)

+ x3t3 + —xt5 - —xt6

6 24 144

1
- —xt'+

24



FIGURE 1: The graphic of the function u, (¢, x) in the test problem
(32).

FIGURE 2: The graphic of the function u; (t, x) in the test problem
(32).

The values F,(k,h) and F,(k,h) in (39) and (40) are coeffi-
cients of polynomials (41) and (42). If we use Theorem 3 for
boundary values, we obtain

7
YU, (ji)=0, j=0,1,...,7, (42)
i=0

7

Y DU (i) =0, j=0,1,...,7. (43)

i=0
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FIGURE 3: The graphic of the function u,(t, x) in the test problem
(32).

FIGURE 4: The graphic of the function u; (¢, x) in the test problem
(32).

In order towritek =0 and h = 0,1, 2, 3,4, 5 in (40), we have
2U,(0,2) +U, (0,0) =0, 20U, (0,5) + U, (0,3) = 1,
6U,(0,3)+U, (0,1) =5, 30U, (0,6) + U, (0,4) = 0,

12U, (0,4) + U, (0,2) =0, 42U, (0,7) + U, (0,5) = 0.

(44)
If we take j = 0 in (43) and (44), we obtain
U, (0,0) + U, (0,1) + U, (0,2) + U, (0,3)
+U, (0,4) + U, (0,5) + U, (0,6) + U, (0,7) = 0, ”

U, (0,0) - U, (0,1) + U, (0,2) - U, (0,3)
+U, (0,4) - U, (0,5) + U, (0,6) = U, (0,7) = 0.
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From (45) and (46), we find

U,(0,00=0, U (0,1)=-1, U,(0,2) =0,
U, (0,3)=1, U, (0,4=0, U (0,5 =0, (46)
U, (0,6)=0, U, (0,7) =0.

In this manner, from (40), (44), and (45), the coeflicients of
the u, are obtained as follows:

U (1,0)=0, U, (11)=1 U (12) =0,
U (1,3)=-1, U, (1L4)=0, U (1,5) =0,
1
Ul (1’6) = 0) Ul (2) 0) = 0) Ul (2, 1) = —5,
1
U,22)=0,  U,@3)=5 U@4=0
1
U, (2,5) =0, U, (3,0) =0, U, (3,1) = p
1
U32)=0, UG3H=-r U34=0,
1
U] (4$ 0) = 0) U1 (4> 1) = _Z) U1 (4) 2) = 0;
U43)=—, U(50=0 U G51)=—
1 > - 247 1 > - YU 1 > - 120)
1
U, (5,2) =0, U, (6,0) =0, U, 6,1) = ———,
/5.2 (6,0 L(61) =
U, (7,0) = 0.

(47)

Using the initial values for the second component, we obtain
the following coeflicients:

U,(0,00=-1, U,(0,1)=0,  U,(0,2) =0,
U,(0,3)=0, U, (0,4)=1, U,(0,5) =0, (48)
U,(0,6)=0, U, (0,7) =0.

The coefficients of the 1, can be found using (47), (48), (49),
and takingk = 0,1,2,...and h =0, 1,2,... in (39) as follows:

U,(1,2)=0, U,(1,3)=0, U, (1,4)=0,
U,(1,5) =0, U,(1,6)=0, U, (2,1)=0,
1

U2 (2’ 2) =0, U2 (2’ 3) =0, UZ (2’4) = _5,
U,(2,5)=0, U,(3,00=0, U,(3,1)=0,
U,(3,2)=0, U,(3,3)=0, U,(3,4)=0,
Uy(41)=0, U,(42)=0, U,(43)=0,

7
1
U0 =->0  U(50=0,  U,51)=0
1
U,(5,2)=0, U, (60=—, U,(61) =0,
2 (5,2) 260 =0, (61
U, (7,0) = 0.
(49)

If we write the above values in (39) and (40), then we have

# 1 1
u, (t,x) = —x+xt - —xt? x4+ oxtd
2 6
1 1 1
— Xt =3t - —xtt— =X (50)
2 24 6
1 1
—xt’ — —xt® + —xt
120 720 24
* 1
u, (t,x)= -1+ o —¢t
2 24
: . (51)
+xt+ —10 - =X
720 2

Numerical and exact solution of the given problem has been
compared in Tables 1 and 2, and simulations of solutions have
been depicted in Figures 1, 2, 3, and 4, respectively.

5. Conclusion

The computations associated with the example discussed
above were performed by using Computer Algebra Tech-
niques [24]. We show the results in Tables 1 and 2 for the
solution of (32) by numerical method. The numerical values
on Tables 1 and 2 obtained above are in full agreement with
the exact solutions of (32). This study has shown that the
differential transform method often shows superior perfor-
mance over series approximants, providing a promising tool
for using in applied fields.
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We put into practice a relatively new analytical technique, the homotopy decomposition method, for solving the nonlinear fractional
coupled-Korteweg-de-Vries equations. Numerical solutions are given, and some properties exhibit reasonable dependence on the
fractional-order derivatives’ values. The fractional derivatives are described in the Caputo sense. The reliability of HDM and the
reduction in computations give HDM a wider applicability. In addition, the calculations involved in HDM are very simple and
straightforward. It is demonstrated that HDM is a powerful and efficient tool for FPDEs. It was also demonstrated that HDM is
more efficient than the adomian decomposition method (ADM), variational iteration method (VIM), homotopy analysis method

(HAM), and homotopy perturbation method (HPM).

1. Introduction

Fractional calculus has been used to model physical and engi-
neering processes, which are found to be best described by
fractional differential equations. It is worth nothing that the
standard mathematical models of integer-order derivatives,
including nonlinear models, do not work adequately in many
cases. In the recent years, fractional calculus has played a very
important role in various fields such as mechanics, electricity,
chemistry, biology, economics, notably control theory, signal
image processing, and groundwater problems. In the past
several decades, the investigation of travelling-wave solutions
for nonlinear equations has played an important role in the
study of nonlinear physical phenomena. In [1], homotopy
analysis method is applied to obtain approximate analytical
solution of the modified Kuramoto-Sivashinsky equation.
In addition to that an excellent literature of this can be
found in [2-11]. Analytical solutions of these equations are
usually not available. Since only limited classes of equa-
tions are solved by analytical means, numerical solution of
these nonlinear partial differential equations is of practical
importance.

In this paper, we extend the application of the homotopy
decomposition method (HDM) in order to derive analytical

approximate solutions to nonlinear time-fractional coupled-
KDV equations. This coupled system is used to describe
iterations of water waves proposed by Hirota and Satsuma
[12]. The HDM was recently applied to solve the fractional
modified Kawahara equation, fractional model of HIV infec-
tion of CD4+T cells, the attractor fractional one-dimensional
Keller-Segel equations, the fractional Jaulent-Miodek and
Whitham-Broer-Kaup equations, the fractional Riccati dif-
ferential equation, fractional nonlinear predator-prey pop-
ulation, and the fractional nonlinear system predator-prey
population. The relatively new technique that approached the
HDM is a promising analytical technique to solve nonlinear
fractional partial and ordinary differential equations. The
fractional systems of partial differential equations under
investigation here are given as

0 Léiic D 6au (6, t) uy (X, 1) = 2bv (x,£) vy, (%, 1)
+ AUy . x (X, t) =0, O0<a<l,
oP (1)
Va(:;’_t) +3bu (x,1) v (x,1)
+ bvx,x,x (X, t) =0, 0< ﬂ <1.



Subject to the initial conditions

2
u(x,0) = %(sech(%\/%x>> ,

2
A 1 |A
V(X,O) = E(sech<z\/2x>> .

The remaining of this paper is structured as follows: in
Section 2 we present a brief history of the fractional derivative
order and their properties. We present the basic ideal of
the homotopy decomposition method for solving high-order
nonlinear fractional partial differential equations. We present
the application of the HDM for system fractional nonlinear
differential equations (1) and numerical results in Section 4.
The conclusions are then given in Section 5.

2. Fractional Derivative Order

2.1. Brief History. In the literature, one can find several
definitions of fractional derivatives. The most common used
are the Riemann-Liouville and the Caputo derivatives. For
Caputo we have

C* _ 1 x _ n—tx—ldnf(t)
D, (f0)=t0e L (x~1) odt ()

For the case of Riemann-Liouville we have the following
definition:

DE(f (x)) = djun”?mm(a

F(n (x)d

Each fractional derivative presents some advantages and
disadvantages [13, 14]. The Riemann-Liouville derivative of a
constant is not zero while Caputo’s derivative of a constant
is zero but demands higher conditions of regularity for
differentiability: to compute the fractional derivative of a
function in the Caputo sense, we must first calculate its
derivative. Caputo derivatives are defined only for differ-
entiable functions while functions that have no first-order
derivative might have fractional derivatives of all orders less
than one in the Riemann-Liouville sense [15, 16]. Recently,
Jumarie (see [17,18]) proposed a simple alternative definition
to the Riemann-Liouville derivative:

! d“ * n—o—1
T'(n-a) dx",[ (=" {f® - f(O)}dt.
€)

His modified Riemann-Liouville derivative seems to have
advantages of both the standard Riemann-Liouville and
Caputo fractional derivatives: it is defined for arbitrary
continuous (nondifferentiable) functions and the fractional
derivative of a constant is equal to zero. However, the Jumarie
fractional derivative gives the fractional derivative of f(x) —
f(0) not for f(x), this implies that, there is no fractional
derivative for some functions that are not defined at the
origin, for instance In(x) [19].

DL (f ()=
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We can point out that Caputo and Riemann-Liouville
may have their disadvantages but they still remain the best
definitions of the fractional derivative. Every definition must
be used accordingly [19].

2.2. Properties and Definitions

Definition 1. A real function f(x), x > 0 is said to be in the
space C,,, p € R if there exists a real number p > y, such that

f(x) = xPh(x), where h(x) € C[0, c0), and it is said to be in
space C;' if e C,,meN.

Definition 2. The Riemann-Liouville fractional integral oper-
ator of order a > 0, of a function f € C,, y > -1, is defined
as

I f (x) = J =0 f @O d, a>0,x50,
T (a) 6)
I f (x) = f (x).

Properties of the operator can be found in [15, 16], and one
mentions only the following:
for feC,pu>-1,ap>0andy>-L

]a+ﬁf (X) ,

_ L) ey
F(a+y+1)

JIPf(x) =
JIP £ () = TPT f (x) J*X

Lemma3. Ifm -1 < a <mm € Nand f € Cf,p >
-1, then

DJ*f (%) = f (x),

(8)
x > 0.

J*DEf (x) = f (%) - Zﬂ%o)

k=0

Definition 4 (partial derivatives of fractional order). Assume
now that f(x) is a function of n variables x;, i = 1,...,nalso
of class C on D € R,,. As an extension of Definition 4, one
defines partial derivative of order « for f with respect to x;
the function

ady f = m Lx (%; = t)m_“_lazjf (xj) xj:tdt’ )

if it exists, where 0.’ is the usual partial derivative of integer-
order m.

3. Basic Idea of the HDM

To illustrate the basic idea of this method, we consider a
general nonlinear nonhomogeneous fractional partial differ-
ential equation with initial conditions of the following form:

0°U (x,t)

5 a > 0.

(10)

=L(U @)+ NU D)+ f (1),
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Subject to the initial condition

DY*U (x,0) = fi (x), (k=0,...,n—1),

Dy "U(x,0)=0, n=][a],

(11)
DU (x,0) = g, (x), (k=0,...,n-1),

DyU (x,0) =0, n=[a],

where 0%/0t" denotes the Caputo or Riemann-Liouville
fraction derivative operator, f is a known function, N is
the general nonlinear fractional differential operator, and
L represents a linear fractional differential operator. The
method first step here is to transform the fractional partial
differential equation to the fractional partial integral equation
by applying the inverse operator 0/0t* of both sides of (10)
to obtain the following. In the case of Riemann-Liouville
fractional derivative

n-1 fj (x)

Unt)= Yy —2
(1) j;l“(oc—]+1)

a-j

1 a—1
r()ja 9 LU @) + NU )

+f (x,7) ] dr.
(12)

In the case of Caputo fractional derivative

n—-1
B g;j (x) P
Ulxn) = j;r((x—j+l)
+ % L (- [LU @) + NU D)
+f(x,r)]dr,
(13)
or in general by putting
nl f](x) DC*]'_ gj( ) ]
,,er(“-jﬂ)t =/ (e or foh= Zr(oc j+1)
(14)

we obtain the following:

U(x,t) =T (x,t)

+ 1 Jt (t - T)"‘_1 [L U (x,1)) + N(U (x, 1))
I' () Jo

+f(x,71) ] dr.
(15)

In the homotopy decomposition method, the basic assump-
tion is that the solutions can be written as a power series in

p

U(x,t,p) = Z P'U, (x,1), (16a)
Ux) = imU (x.t,p), (16b)

and the nonlinear term can be decomposed as
NU (x,t) = Y p"%, U), (17)

n=0

where p € (0,1] is an embedding parameter. #,(U) is the
He’s polynomials that can be generated by

., U, ...,U,)

L NSy ) (18)
"l op” [N<;PUJ(W)>], n=012,....

The homotopy decomposition method is obtained by the
graceful coupling of homotopy technique with the Abel
integral and is given by

(o]

Y P'U, (x,1) = T (x,1)

n=0

rfa)J (t 1) [f(x T)+L<ZpU (x, r))

+N < ip"Un (x, T))] dr

n=0
(19)

Comparison of the terms of same powers of p gives solutions
of various orders with the first term:

U, (x,8) = T (x,1). (20)

3.1. Convergence of the Method and Unicity of the Solution

Theorem 5 (see [19]). Assuming that X x T ¢ R x R isa
Banach space with a well-defined norm | - ||, over which the
series sequence of the approximate solution of (1) is defined,
and the operator G (U, (x,t)) = U, (x,t) defining the series
solution of (16b) satisfies the Lipschitzian conditions that is
IGWU;) = GUI < elU (x,t) — Up(x, t)| for all (x,t,k) €
X xT x N, then series solution obtained (16b) is unique.

Proof. Assume that U(x,t) and U™ (x,t) are the series so-
lution satisfying (1), then U™ (x,t,p) = Y20 p"Us(x,1)
with initial guess T(x,t); U(x,t, p) = ZZZO p"U,(x,t) also
with initial guess T'(x, t); therefore,

U () -U, (x,1)| =0, n=0,1,2,.... (21



By the recurrence for n = 0, U, (x,t) = U,(x,t) = T(x,1),
assume that for n > k > 0, |Uj (x,t) — Ui(x, t)|| = 0. Then

[V Geot) = U (0] = |G (Ug) - G (U]

<e|Ug (x,1) - Up(x,1)] = 0,

(22)
which completes the proof. O
3.2. Complexity of the Homotopy Decomposition Method. It
is very important to test the computational complexity of
a method or algorithm. Complexity of an algorithm is the
study of how long a program will take to run, depending
on the size of its input and long of loops made inside the
code. We compute a numerical example which is solved by
the homotopy decomposition method. The code has been

presented with Mathematica 8 according to the following
code [19].

Step 1. Setm « 0.

Step 2. Calculating the recursive relation after the compari-
son of the terms of the same power is done.

Step 3. If ||U,,,(x,t) = U,(x, )|l < r with r the ratio of the
neighbourhood of the exact solution [5] then go to Step 4,
else m <« m + 1 and go to Step 2

Step 4. Print out

U(xt)= YU, (x1), (23)
n=0

as the approximate of the exact solution.

Lemma 6. If the exact solution of the fractional partial
differential equation (10) exists, then

||UnJr1 (x,t) - U, (x, t)|| <r Vi(x,t)e XxT. (24)

Proof. Let (x,t) € X x T, then since the exact solution exists,
then we have that following:

||U,,Jr1 (x,t) - U, (x, t)||

= “U,,Jrl (x,t) —U (x,) + U (x,t) = U, (x, t)||

25
< Uy a5 = U D) + U, (08 + U ()]
ror
<-+-=r.
2 2
The last inequality follows from [19]. O

Lemma 7. The complexity of the homotopy decomposition
method is of order O(n).

Proof. The number of computations including product, addi-
tion, subtraction, and division are in Step 2

U,: is 0 because, it is obtained directly form the initial
guess T'(x,t) [19].
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U;:3

Un: 3.
Now in Step 4, the total number of computations is equal to
YioUj(x,t) = 3n= O(n). -
4. Application

In learning science, examples are useful than rules (Isaac
Newton). In this section, we apply this method for solving
system of fractional differential equation. Following carefully
the steps involved in the HDM, we arrive at the following
equations:

Z plu, (x,t)
n=0

=u(x,0)
P (o (6 (S
T () L (k=) (6‘1;_01) u"(;op u”)x
aEn(E) )
n=0 n=0 x

0
n=0 2,%,X
0

Z Py, (x,t)

n=0

=v(x,0)

L Jt (t_T)ﬁ_l <(6Q§Pnun< ipnun>
F(/j) 0 n=0 n=0 x
+3b§p”un( in”v,,) )
n=0 n=0 x

X b ( i p”un) ) .
n=0 2,%,X

If we compare the terms of the same power of p we obtain
the following integral equations. Note that when compar-
ing this approach with the methodology of the homotopy
perturbation method, one will obtain in this step a set of
ordinary differential equations something which needs to be
also solved with care, because one will need to choose an
appropriate initial guest. But with the current approach, the
initial guess is straightforwardly obtained as the Taylor series
of the exact solution of the problem under investigation;
this is one of the advantages that the approach has over
the HPM [22]. On the other hand, when comparing this
approach with the variational iteration method [23], one will
find out that we do need the Lagrange multiplier here or the

(26)
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correctional function. Also this approach provides us with a
convenient way to control the convergence of approximation
series without adapting h, as in the case of [24] which is a
fundamental qualitative difference in analysis between HDM
and other methods. Therefore, comparing the terms of the
same power we obtain

p otug(6t) =u(x,0), uy(x,0)=u(x,0),

p otug(6t) =u(x,0), uy(x,0)=u(x,0),

p oruy(x,t)
b
I'(x)

t
X Jo (t-1)*" (6auy(uy) , — 2bvy(vy),

+a(u,) ) dt,
u; (x,0) =0,
p1 2y (x, 1)
g e

x (3buy(vy), +bluy),,.) dts

vy (x,0) =0,

u, (x,t)
1t
@ €9
<6aZu Uy i 1) Zva Vieic1)
+a(un_1)xxx> dr,
u, (x,t) =0,
Py, (x,t)

__L ! _ a-1
= oc L(t T)

n—1
X <3bzui(vn—i—1)x + b(vn—l)xxx> dr,

i=0

v, (x,t)=0

(27)

Integrating the above, we obtain the following series solu-

tions:
— 2
uy (x,t) = %(sech(%\j%x>> )
— 2
= %(sech(%J%x)) .

For the sake of simplicity we put the following:

(28)

Vo (x, 1)

A A 1 [x
d:—, d:—) = — -,

a ' V2a " 2\ja
u; (x,t)

_ 4mt”

CT(1+a)

X (—bd12 + ad (3d - sz) + adm?® cosh (2mx))

x (sech (mx))* tanh (mx),

2 B

vy (x,t) = rb((fl:n;) (Sd — 10m* + 2m’ cosh (2mx))
x (sech (mx))* tanh (mx),

u, (x,t)

1
T1+a)T(1+B)T(0.5+a)T (1 +a+p)

x (2% VT (1 + )

x (-20°d;t*

x (—12d + 44m® + (9d - 38m”)
x cosh (2mx) + 2m” cosh (4mx)
x (1 +2«) + at”
x (=8 (2bd; (-3d + 13m*)
+ad (184 — 111dm” + 151m"))
+ (4bd} (-9d + 49m?)
+3ad (364" - 272dm” + 397m"))
x cosh (2mx)
— 4m” (4bd; - 15ad (d - 2m”))
x cosh (4mx) + adm" cosh (6xm) )

xT(1+a+p) ) (sech (mx))s)) ,



VZ (x’ t)

1
F1+a)T(1+B)TO05+a)T(1+a+p)

X (2172ﬁm2 VatPT (1 + «) (sech (mx))®
x (btf (-27d* + 411dm’ - 1208m’*
+3(6d” - 124dm® + 397m")
x cosh (2mx) + 3m* (9d - 4Om2)
x cosh (4mx) +m® cosh (6mx))
xT(1+a+p)
+ 12t (~bd; + ad (3d - 5m”)
+adm” cosh (me)) I'(1+2p)

X (sinh (mx))z)) .
(29)

And so on, using the package Mathematica, in the same
manner, one can obtain the rest of the components. But,
here, few terms were computed and the asymptotic solution
is given by the following:

u(x,t) =uy (1) +uy (56 1) +uy (X, 1) + 1y (x,8) + -+,

V() = vy (%, 8) + vy (6 8) + vy (6, 8) +v5 (x,8) +---.
(30)

4.1. Numerical Solutions. The following figures show the
graphical representation of the approximated solution of
the system of the time-fractional coupled-Korteweg-de-Vries
equationsfor A =1,a=b=1.

Note that the below figure show that the coupled solution
of KDV equation is not only the function of time and
space but also an increasing function of the fractional order
derivative, which are a and . The approximate solution of
main problem has been depicted in Figures 1, 2, 3, and 4
which is plotted in Mathematica according to different « and
B values.

It is important to note thatif« = 3, a = 1, and b = 3, the
exact solution of the coupled-KDV equations is given as

— 2
u(x,0) = & sech %\/&x—/\t R
a a

v(x,0) = \/% sech %\j/—\x—/\t

a

Thus, to test the accuracy of the relatively new analytical
technique, we represent in Table 1 the numerical values of the
approximate and the exact solutions and the results obtained
in [20].
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FIGURE 2: Approximate solution for & = 0.75 and 8 = 0.45.

FIGURE 3: Approximate solution for & = 1 and f3 = 0.9.
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TABLE 1: Numerical values of the approximate, exact solutions and the results obtained in [20, 21].

X t u(x,t) exact u(x, t) approximate [20] Error for [20] Error approx
_10 0.1 0.000164305 0.000164334 0.000164384 2.99039 x 107* 2.95039 x 10°*
0.2 0.00014867 0.000148901 0.000148991 2.33335x 1077 2.30335 % 1077
_5 0.1 0.0240923 0.0240963 0.02409673 3.96592 x 107° 3.93592 x 107°
0.2 0.0218248 0.0218556 0.02185586 0.0000338049 0.0000308049
5 0.1 0.0240923 0.0240963 0.02409653 3.97592 x 107° 3.93592 x 107°
0.2 0.0218248 0.0218556 0.02185576 0.0000378049 0.0000308049
10 0.1 0.000164305 0.000164334 0.000164344 2.96039 x 107* 2.95039 x 107*
0.2 0.00014867 0.000148901 0.000148931 2.37335x 10 2.30335 x 1077
X t v(x, t) exact v(x, t) approximate [20] Error for [20] Error
0 0.1 0.000116181 0.000116202 0.000116232 2.18624 x 107 2.08624 x 1078
0.2 0.000105126 0.000105289 0.000105259 1.64872 x 1077 1.62872 x 1077
5 0.1 0.170358 0.0170386 0.0170387 2.88312x 107° 2.78312x 107°
0.2 0.0154325 0.0154542 0.0154552 0.0000287824 0.0000217824
5 0.1 0.170358 0.0170386 0.0170389 2.98312x 107° 2.78312x 107°
0.2 0.0154325 0.0154542 0.0154562 0.0000247824 0.0000217824
10 0.1 0.000116181 0.000116202 0.000116252 2.09624 x 107° 2.08624 x 107°
0.2 0.000105126 0.000105289 0.000105299 1.72872 x 1077 1.62872 x 1077

FIGURE 4: Approximate solution for « = 1 and 5 = 1.

Table 1 comparison shows that the solutions obtained in
this paper are more accurate than those obtained in [20].

5. Conclusions

We derived approximated solutions of nonlinear fractional-
coupled KDV equations using the relatively new analytical
technique, the HDM. We presented the brief history and
some properties of fractional derivative concept. It is demon-
strated that HDM is a powerful and efficient tool of FPDEs. In
addition, the calculations involved in HDM are very simple
and straightforward. Comparing the methodology HDM to
HPM, ADM [25], VIM, and HAM have the advantages.
Disparate the ADM, the HDM is free from the need to use
the Adomian polynomials. In this method, we do not need the

Lagrange multiplier, correction functional, stationary condi-
tions, or calculating heavy integrals, as the solutions obtained
are noise free [26], which eliminate the complications that
exist in the VIM. In contrast to the HAM, this method is not
required to solve the functional equations in iteration since
the efficiency of HAM is very much dependant on choosing
auxiliary parameter. In contract to HPM, we do not need to
continuously deform a difficult problem to another that is
easier to solve. We can easily conclude that the homotopy
decomposition method is a well-organized analytical method
for solving exact and approximate solutions of nonlinear
fractional partial differential equations.
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Two tecHniques were implemented, the Adomian decomposition method (ADM) and multivariate Padé approximation (MPA), for
solving nonlinear partial differential equations of fractional order. The fractional derivatives are described in Caputo sense. First,
the fractional differential equation has been solved and converted to power series by Adomian decomposition method (ADM),
then power series solution of fractional differential equation was put into multivariate Padé series. Finally, numerical results were

compared and presented in tables and figures.

1. Introduction

Recently, differential equations of fractional order have
gained much interest in engineering, physics, chemistry, and
other sciences. It can be said that the fractional derivative has
drawn much attention due to its wide application in engi-
neering physics [1-9]. Some approximations and numerical
techniques have been used to provide an analytical approx-
imation to linear and nonlinear differential equations and
fractional differential equations. Among them, the variational
iteration method, homotopy perturbation method [10, 11],
and the Adomian decomposition method are relatively new
approaches [5-9, 12,13].

The decomposition method has been used to obtain
approximate solutions of a large class of linear or nonlinear
differential equations [12, 13]. Recently, the application of the
method is extended for fractional differential equations [6-
9, 14].

Many definitions and theorems have been developed for
multivariate Padé approximations MPA (see [15] for a sur-
vey on multivariate Padé approximation). The multivariate
Padé Approximation has been used to obtain approximate
solutions of linear or nonlinear differential equations [16-19].

Recently, the application of the unvariate Padé approximation
is extended for fractional differential equations [20, 21].

The objective of the present paper is to provide approxi-
mate solutions for initial value problems of nonlinear partial
differential equations of fractional order by using multivariate
Padé approximation.

2. Definitions

For the concept of fractional derivative, we will adopt
Caputo’s definition, which is a modification of the Riemann-
Liouville definition and has the advantage of dealing properly
with initial value problems in which the initial conditions are
given in terms of the field variables and their integer order,
which is the case in most physical processes. The definitions
can be seen in [3, 4, 22, 23].

3. Decomposition Method [24]
Consider

m-1<a<m.

)

Diu(x,t) = f (ug,ugy)+g(xt),



The decomposition method requires that a nonlinear frac-
tional differential equation (1) is expressed in terms of opera-
tor form as

Dju(x,t) + Lu(x,t) + Nu(x,t) = g(x,£), x>0, (2)

where L is a linear operator which might include other frac-
tional derivatives of order less than «, N is a nonlinear oper-
ator which also might include other fractional derivatives of
order less than «, D}, = 0%/0t" is the Caputo fractional
derivative of order «, and g(x;, t) is the source function [24].

Applying the operator J [3, 4, 22, 23], the inverse of the
operator DY, to both sides of (5) Odibat and Momani [24]
obtained

mlak

u(x,t) = Z tk( O)k,+1g(xt)

—J¥[Lu(x,t) + Nu(x,1)],

mlak (3)
Zu(xt) Z k(xO) +]g(xt)

- J [L(OZO:un (x,t)) + OZOZAH] .
n=0 n=0

From this, the iterates are determined in [24] by the following
recursive way:

m— lak
uy (x,t) = Zak( 0) +] g(xt),
uy (x,1) = =J% (Luy + A,),
U, (x,1) = =] (Lu; + A,), (4)

Uy (1) = =] (Lu, + A,) .

4. Multivariate Padé Aproximation [25]

Consider the bivariate function f(x, y) with Taylor series
development

flxy) = Z Cijxiyj (5)

i,j=0

around the origin. We know that a solution of unvariate Padé
approximation problem for

fl)=Yax (6)
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is given by
m—1 m-n
i n i
Zcix X Z GXx X Z GXx
i=0 i=0
P (x) = | Gnt1 Cm s Gutlen | (7)
Cmtn Cm+n—1 Cm
1 x x"
Cm+1 Cm -+ Cntl-n
qgx)=| . R .| (8)
Cmtn Cmin-1 --- Cm

Let us now multiply jth row in p(x) and g(x) by x/*"™" (j =
2,...,n + 1) and afterwards divide jth column in p(x) and
g(x) by x/™! (j = 2,...,n+1). This results in a multiplication
of numerator and denominator by x™". Having done so, we
get

Yilogx Xl ax Y gx!
m+1% X" Cmt1 nxwrl "
P('x) _ Cm+nxm+n Cm+n—1xm+n71 mem (9)
- 1 1 1
X .
q( ) Cmﬂxmﬂ mem Cm+1,,,,xm+l n
Cm+nxm+n Cm+n—1xm+n71 mem

if (D = det D, , #0).

This quotent of determinants can also immediately be
written down for a bivariate function f(x,y). The sum
Zl , X' shall be replaced by kth partial sum of the Taylor
series development of f(x, y) and the expression ¢, x* by an
expression that contains all the terms of degree k in f(x, y).

Here a bivariate term c,-jxi 7 is said to be of degree i + j. If we
define

p(xy)
m m—1 m-n
i j i j i j
Gjxy Gjxy Gjxy
i+j=0 i+j=0 i+j=0
i j i j i j
> Xy Yooy Y aly
= |i+j=m+1 i+j=m i+j=m+l-n >

i
2. Gy

i+j=m+n
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q(x,y)
1 1 1
Y owxy X ey Y 'y
i+j=m+1 i+j=m i+j=m+l-n

ij ij
2 Xy e ) ey

i+j=m+n-1 i+j=m

i
2 Gy

i+j=m+n

(10)
Then it is easy to see that p(x, y) and g(x, y) are of the form

mn+m

p(xy)= Z aijxiyj’

i+j=mn

mn+n (11)
a(xy)= ) bix'y.

i+j=mn

We know that p(x, y) and q(x, y) are called Padé equations
[25]. So the multivariate Padé approximant of order (m, n) for
f(x, y) is defined as

_p(xy)
T (7) = q(xy)

5. Numerical Experiments

In this section, two methods, ADM and MPA, shall be
illustrated by two examples. All the results are calculated
by using the software Maplel2. The full ADM solutions of
examples can be seen from Odibat and Momani [24].

Example 1. Consider the nonlinear time-fractional advection
partial differential equation [24]

2
Diu(x, 1) + u (x, 1) uy (x,1) = x + xt°,

(13)
t>0, xeR O0<a<l,
subject to the initial condition
u(x,0) = 0. (14)

Odibat and Momani [24] solved the problem using the
decomposition method, and they obtained the following
recurrence relation [24]:

Uy (x,1) = u(x,0) + J* (x + th)

t(x 2toc+2
:x(r(a+1)+r(a+3)>’ (15

uj (6t)=-71*(4;), j=0,

where A are the Adomian polynomials for the nonlinear
function N = uu,. In view of (15), the first few components
of the decomposition series are derived in [24] as follows:

o o 2tac+2
(ot =X T T Tae s )

[ 2+ 1)
T(e+ 1)’T B + 1)

u; (x,t) = —x(
4T Qa + 3) %2
IFa+ 1T (x+3)T(Ba+3)

LT (2a + 5) 2> )
T(a+3)TBa+5) /)

[ 2a+1)T (4o + 1) t7*
[(x+1)°TBa+ 1)T (5a + 1)

u, (x,t) = 2x<

8T (2a + 5) T (4o + 7) £7°%6 . )

T(x + 1)°T Ba + 5) T (5a + 7)
(16)

and so on; in this manner, the rest of components of the
decomposition series can be obtained [24].

The first three terms of the decomposition series are given
by [24]

u(x,t)

( t* . 21+ I 2 +1)t"
=X -
F(a+1) T(x+3) T(a+1)’TGa+1)

~ AT (200 + 3) 13912 Y
T'(a+1)T'(x+3)T(Ba+3)
(17)

For a = 1 (16) is
u(x,t) = xt+0.1x 107 —0.1333333333xt>.  (18)

Now, let us calculate the approximate solution of (18) for m =
4 and n = 2 by using Multivariate Padé approximation. To
obtain multivariate Padé equations of (18) form = 4 andn =
2, we use (10). By using (10), we obtain

p(x,t)
xt+0.1x107°¢F xt xt
= 0 0.1x107%¢ 0
—0.1333333333xt° 0 0.1x107°¢

=0.1333333333 x 10 °

x (£* +0.7500000002 x 10‘9) P



q(xt)
1 1 1
= 0 0.1x107%¢ 0
-0.1333333333xt° 0 0.1x107°#

=0.1333333333 x 10 °

x (£ +0.7500000002 x 10~ ) x¢°.
(19)

So, the multivariate Padé approximation of order (4,2) for
(17), that is,

(£ +0.7500000002 x 107 xt

sal - (20)
(% 2)xo 12 + 0.7500000002 x 10~
p(x,a)
_ 0
~0.7005608116xa’
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Fora =0.5(17) is

u(x,t) = 1.128379167xt"> — 0.9577979850xt"~

(21)
+0.6018022226xt>° — 0.7005608116xt>".
For simplicity, let 2 = a; then
u(x,a) =1.128379167xa — 0.9577979850xa’
(22)

+0.6018022226xa° — 0.7005608116xa’.

Using (10) to calculate the multivariate Padé equations for
(22) we get

1.128379167xa — 0.9577979850xa’ + 0.6018022226xa> 1.128379167xa — 0.9577979850xa 1.128379167xa — 0.9577979850xa’

0.6018022226xa° 0
0 0.6018022226xa°

= —0.4907854507 (1.201464294a" — 1.231832347a> — 0.8326662354) x*a',

1 1 1
q(x,a) = 0 0.6018022226xa’ 0 = 0.4907854507 (0.7379312378 + 1.718058483a”) x’a'
~0.7005608116xa’ 0 0.6018022226xa’

recalling that t'/% = a, we get multivariate Padé approxima-

tion of order (6, 2) for (21), that is,
[6,2] () = — (1.201464294¢> — 1231832347t
—~0.8326662354) x V't (24)
x (0.7379312378 + 1.718058483t) .
For o = 0.75 (17) is
u (x,t) = 0.00007125345441xt""

+0.1764791440 x 10 > xt>?

—0.1238343301 x 107 xt**? >
~0.2897967272 x 10 xt***.
For simplicity, let t'/? = a; then
u (x,a) = 0.00007125345441xa"
+0.1764791440 x 10 xa"’
(26)

—0.1238343301 x 10 " xa™®

—0.2897967272 x 10 xa®.

(23)

Using (10) to calculate the multivariate Padé equations and

then recalling that t'2 = a, we get multivariate Padé

approximation of order (49, 2) for (25), that is,

[49,2] .,y = —0.8398214310 x 10 x’t'"*/?
x (= 0.00007125345441 — 0.1764791440

x107°¢* +0.1238343301 x 1077¢"%)

-1
x (0.8398214310 x 10~ 7x*¢*) .
(27)

Table 1, Figures 1(a), 1(b), 1(c), 2(a), 2(b), 2(c), and 2(d) shows
the approximate solutions for (13) obtained for different
values of & using the decomposition method (ADM) and the
multivariate Padé approximation (MPA). The value of &« = 1
is for the exact solution u(x, t) = xt [24].

Example 2. Consider the nonlinear time-fractional hyper-
bolic equation [24]

Dju(x,t) = a% <u (x,1) au;ﬁ’ D >,

t>0, x€R 1<a<2,

(28)

subject to the initial condition

u(x,0) = x°, u, (x,0) = —2x7%. (29)
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(c)

FIGURE I: (a) Exact solution of Example 1 for « = 1 (b) ADM solution of Example 1 for « = 1 (c) Multivariate Padé approximation of ADM
solution for o« = 1 in Example 1.

Odibat and Momani [24] solved the problem using the
decomposition method, and they obtained the following
recurrence relation in [24]:

) (x t) ~ 6x2 * ~ 4t¢x+1 . 8trx+2
R F(w+1) T(a+2) T(a+3))’
2« 4t2rx+1

2 t _
Hy (%:1) = 72x <F(2(x+l) T (2a+2)
uy (x, 1) = u(x,0) + tu, (x,0) = x* (1-2t), gp2o+2 OT (o +2) 12+
(30) TGa+3) T(@+DT(a+2)

\ 7o ( 8T (v + 3) 12+2

win (60 =J(4;),, j20,

) ) . I'(ae+2)T(2a+3)
where A; are the Adomian polynomials for the nonlinear i3
function N = uu,. In view of (30), the first few components _ 16l (a+4)t
of the decomposition series are derived in [24] as follows: I'(a+3)T 2 +4)

Uy (x,t) = x° (1 -21), . (31)



6 Abstract and Applied Analysis

0.3
0.25
0.2
0.15
0.1
0.05

(b)

6e—05
4e-05
2e—05

—2e-05
—4e-05
—6e—-05

() (d)

FIGURE 2: (a) ADM solution of Example 1 for « = 0.5 (b) Multivariate Padé approximation of ADM solution for « = 0.5 in Example 1 (c)
ADM solution of Example 1 for « = 0.75 (d) Multivariate Padé approximation of ADM solution for & = 0.75 in Example 1.

and so on; in this manner the rest of components of the For o = 2 (43) is
decomposition series can be obtained.
The first three terms of the decomposition series (7) are

given [24] by u(x,t) = x° (1 -2t
+6x (0.5000000000£” — 0.6666666668t°
5 5 (33)
u(x,t) =x"(1-2t) +6x +0.3333333334t")
+1 +2
ot a8t +3.000000000x¢*,
la+1) T(x+2) T(x+3) (32)
t2a

+72x° ( - 4. ) ) Now, let us calculate the approximate solution of (33) for m =

['Q2ec+1) 4 and n = 2 by using multivariate Padé approximation. To
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(©)

FIGURE 3: (a) Exact solution of Example 2 for « = 2.0 (b) ADM solution of Example 2 for « = 2.0 (c) Multivariate Padé approximation of
ADM solution for « = 2.0 in Example 2.

obtain multivariate Padé equations of (33) form =4 andn = So, the multivariate Padé approximation of order (4,2) for
2, we use (10). By using (10), we obtain (33), that is,
p(xt)
x? (1 = 2¢) + 3.000000000x¢> K (1-2¢) x°
= —4.000000001x*£> 3.000000000x%> —2x%t
5.000000000x%¢* —4.000000001x*#>  3.000000000x>#*

4,2].n = — 1.000000000 (0.28 x 107> — 0.34 x 10t
= —-20.00000000¢* (0.28 x 10772 — 0.34 x 10”° (~0.04999999986) x°, [ ]("’t) (

q(x,1) —0.04999999986) x*

1 1 1
—4.000000001x%t>  3.000000000x>¢> —2x%t
5.000000000x>t*  —4.000000001x*¢> 3.000000000x>t*

X (0.0499999999 +0.1000000001¢

-1
s Ny +0.0500000004t2) )
= 20.00000000¢ (0.0499999999 + 0.1000000001¢ + 0.0500000004¢ )x .
(34) (35)



0.01 1
0.008
0.006 1
0.004 1

0.002

-0.1

(c)

Abstract and Applied Analysis

0.01 +
0.008
0.006 1
0.004 1
0.002 1

(b)

0.01
0.008
0.006
0.004
0.002

FIGURE 4: (a) ADM solution of Example 2 for &« = 1.5 (b) Multivariate Padé approximation of ADM solution for « = 1.5 in Example 2 (c)
ADM solution of Example 2 for o = 1.75 (d) Multivariate Padé approximation of ADM solution for « = 1.75 in Example 2.

For o = 1.5 (32) is

u(x,t) = x* (1-2t)+ 6x°
X (0.75225277821.‘1'5 — 1.203604445t>°

+0.6877739683t™7 ) + 12.00000000x7t>".
(36)

1/2

For simplicity, let £/ = a; then

u(x,a) = X (1 —2a2) +6x°

x (075225277824
~1.203604445a° + 0.6877739683t" )
+12.00000000x"a°.
= x” - x*2a° + 4.513516669x°a’
- 7.221626670x°a’ + 4.126643810x°a’

+ 12.00000000x°a°.
(37)

Using (10) to calculate multivariate Padé equations of (37) for
m =7 and n = 2, we use (10). By using (10), we obtain
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12.00000000x>£°
4.126643810x°a’

p (x,a) =

1

x* — x%2a* + 4.513516669x%a® — 7.221626670x%a> x> — x*2a* + 4.513516669x%a> x> — x*2a* + 4.513516669x>a’

—7.221626670x*a’ 0
12.00000000x°a® ~7.221626670x%a

=49.51972572 (8.235760151a° + 0.879185531a* + 1.253427636a° + 1.403426542a> + 1.750000001a + 1.053153890) x°a'’,

1 1 1
12.00000000x*a® —7.221626670x*a’ 0
4.126643810x*a’  12.00000000x%a®

q(x,a) =

—7.221626670xa

=49.51972572 (1.053153890 + 1.750000001a + 3.509734322a%) x*a'’,

recalling that t'/? = a, we get multivariate Padé approxima-

tion of order (7, 2) for (36), that is,
[7,2] sy = (8:235760151£7 + 0.879185531¢”
+1.253427636>% + 1403426542t
+1.750000001 V + 1.053153890) x> (39)
x (1.053153890 + 1.750000001 V¢
+3.509734322t) "

For o = 1.75 (32) is

u(x,t) = x* (1-2¢t)
+6x° (0.6217515726t"7° — 0.90436592406>”
+0.4823284927>7)

+6.189965715x°>.
(40)

p(x.a)

6.189965715x%a"
2.893970956xa"®

= —38.31567556x"a”® (-1 + 24" — 3.7305094364a” + 5.426195544a'" ) ,

1 1 1
6.189965715x%a"* 0 0| = 38.31567556xa%,
2.893970956x°a"  6.189965715x%a'* 0

q (x’a> =

recalling that t'/* = a, we get multivariate Padé approxima-

tion of order (15, 2) for (40), that is,

[15,2] (o) = — 38.31567556x°t
x (-1 + 2t - 3.730509436¢”*

(43)
+5.426195544t'/)

x (38.31567556x't7) .

0
6.189965715x*a" 0

(38)

t1/4

For simplicity, let = g; then

u(x,a) = x* (1 - 2a4)
2 7 11
+6x7 (0.6217515726a" — 0.9043659240a
+0.4823284927a"" ) + 6.189965715x"a"*

= x? - 2x%a* + 3.730509436x°a’

— 5.426195544x%a"! + 2.893970956x°a"”

+6.189965715x%a™.

(41)

Using (10) to calculate multivariate Padé equations of (41) for
m = 15 and n = 2, we use (10). By using (10), we obtain

x* - 2x%a* +3.730509436x%a’ — 5.426195544x%a"t  x* — 2x%a* + 3.730509436x%a’ — 5.426195544x%a"t  x* — 2x%a’ + 3.730509436x%a’ — 5.426195544x%a!

0

(42)

Table 2, Figures 3(a), 3(b), 3(c), 4(a), 4(b), 4(c), and 4(d)
show the approximate solutions for (28) obtained for different
values of o using the decomposition method (ADM) and the
multivariate Padé approximation (MPA). The value of & = 2
is for the exact solution u(x, ) = (x/t + 1)* [24].

6. Concluding Remarks

The fundamental goal of this paper has been to construct
an approximate solution of nonlinear partial differential
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equations of fractional order by using multivariate Padé
approximation. The goal has been achieved by using the mul-
tivariate Padé approximation and comparing with the Ado-
mian decomposition method. The present work shows the
validity and great potential of the multivariate Padé approxi-
mation for solving nonlinear partial differential equations of
fractional order from the numerical results. Numerical results
obtained using the multivariate Padé approximation and the
Adomian decomposition method are in agreement with exact
solutions.
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We give sufficient conditions for the parameters of the normalized form of the generalized Struve functions to be convex and starlike

in the open unit disk.

1. Introduction and Preliminary Results

It is well known that the special functions (series) play
an important role in geometric function theory, especially
in the solution by de Branges of the famous Bieberbach
conjecture. The surprising use of special functions (hyperge-
ometric functions) has prompted renewed interest in func-
tion theory in the last few decades. There is an extensive
literature dealing with geometric properties of different
types of special functions, especially for the generalized,
Gaussian, and Kummer hypergeometric functions and the
Bessel functions. Many authors have determined sufficient
conditions on the parameters of these functions for belonging
to a certain class of univalent functions, such as convex,
starlike, and close-to-convex functions. More information
about geometric properties of special functions can be found
in [1-9]. In the present investigation our goal is to determine
conditions of starlikeness and convexity of the generalized
Struve functions. In order to achieve our goal in this section,
we recall some basic facts and preliminary results.
Let o/ denote the class of functions f normalized by

fz)=z+ Zanz", 1)

n=2

which are analytic in the open unit disk % = {z : |z| < 1}. Let
& denote the subclass of &/ which are univalent in . Also
let $*(«) and €(«) denote the subclasses of & consisting of

functions which are, respectively, starlike and convex of order
ain % (0 < « < 1). Thus, we have (see, for details, [10]),

zf' (2)
Lx ) -

S () = <lf:fe$z¢and9{(

(2)
€ () = {f:fedand%<1+2j:,((zz))> > a,
(z € U; O£0c<l)},
where, for convenience,
S*(0)=8", €(0)=%. 3)

We remark that, according to the Alexander duality theorem
[11], the function f : % — C is convex of order «, where
0 <a<lifandonlyifz — zf'(z) is starlike of order o. We
note that every starlike (and hence convex) function of the
form (1) is univalent. For more details we refer to the papers
in [10, 12, 13] and the references therein.

Denote by & (), where « € [0, 1), the subclass of & («)
consisting of functions f for which

zf' (2)

O

<l-a, (4)




for all z € %. A function f is said to be in €, («) if zf' €
ST ().

Lemmal (see [4]). If f € o and

- 3 B
<(1-a)' 2ﬁ<1—7“+oc2) ,

©)

for some fixed o € [0,1/2] and 3 > 0, and for all z € U, then
f is in the class §™(«).

an () B
(2

o' (@) _ l‘l‘ﬁ
f@

Lemma 2 (see [14]). Let « € [0, 1). A sufficient condition for
fz) =z+Y,.,a,2" to be in S} («) and €, («), respectively,
is that

Z(n—oc)|an|£1—(x

n=2

Zn(n—oc)|an|£1—oc

n=2

(6)

respectively.

Lemma 3 (see [14]). Let « € [0, 1). Suppose that f(z) = z -
Yus2 @25 a, > 0. Then a necessary and sufficient condition
for f to bein 8} () and €, («x), respectively, is that

Z(n—oc)|an|sl—oc,

n=2

Zn(n—oc)|an| <l-a,

n=2

(7)

respectively. In addition f € Sj(a) & f € S*(a), f €
Ca) e febBla),and fe S & fed.

2. Starlikeness and Convexity of Generalized
Struve Functions

Let us consider the second-order inhomogeneous differential
equation [15, page 341]

4(z/2)PH
Val (p+1/2)

Zu" (2) + zw' (z) + (z2 - pz) w(z) =
(8)

whose homogeneous part is Bessel's equation, where p is
an unrestricted real (or complex) number. The function H,,
which is called the Struve function of order p, is defined as a
particular solution of (8). This function has the form

B (_1)71 Z\2ntptl
HP(Z)_”Z_OF(M3/2)r(p+n+3/2)<_> » vzel.
9

The differential equation

4(z/2)P"!

VAl (p+1/2)
(10)

2w (2) +zw' (2) - (22 + pz) w(z) =

Abstract and Applied Analysis

which differs from (8) only in the coefficient of w. The
particular solution of (10) is called the modified Struve
function of order p and is defined by the formula [15, page
353]

L, (z) = —ie ""*H, (iz)

1 z 2n+p+1
,;)F(n+3/2)r(p+n+3/2)< ) , VzeC.
(11)

Now, let us consider the second-order inhomogeneous linear
differential equation [16],

ZII

(2) + bzw' (z)+[cz -p +(1—b)p]w(z)

B 4(2/2)p+1 (12)

VAT (p+b/2)

where b,c,p € C.If we choose b = 1and ¢ = 1, then
we get (8), and if we choose b = 1andc = -1, then
we get (10). So this generalizes (8) and (10). Moreover, this
permits to study the Struve and modified Struve functions
together. A particular solution of the differential equation
(12), which is denoted by w,;, (2), is called the generalized
Struve function [16] of order p. In fact we have the following
series representation for the function w,, .(2):

wp)b)c (Z)

2npH
(g) , VzeC.

(13)

:Z ( l)ncn
[ (n+3/2)T (p+n+(b+2)/2)

n=>0

Although the series defined in (13) is convergent everywhere,
the function w,,;, (z) is generally not univalent in %. Now,
consider the function u,,, .(z) defined by the transformation

Upp (2) = zpv_r<p+ +2>z(_P_1)/2wa’c(\/E). (14)

By using the Pochhammer (or Appell) symbol, defined in
terms of Euler’s gamma functions, by (1),, = T(A + n)/T(A) =
AA+1)---(A+n—1), we obtain for the function up,b’c(z) the
following form:

(/)"
(2) =
ose @)= 27200 1)

=hy+bz+bz+--+bzZ +-,

where k = p+ (b +2)/2+0, -1, . This function is
analytic on C and satisfies the second order inhomogeneous
differential equation

42U (2)+2(2p+b+3) zi (2)

(16)
+(cz+2p+b)u(z)=2p+b.

Orhan and Yagmur [16] have determined various sufficient
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conditions for the parameters p, b, and ¢ such that the
functions u,,;, (z) orz — zu, (2) to be univalent, starlike,
convex, and close to convex in the open unit disk. In this
section, our aim is to complete the above-mentioned results.

For convenience, we use the notations: wp)b,c(z) = wp(z)
and up,b,c(z) = up(z).

Proposition 4 (see [16]). If b,c,p € C,xk = p+ (b +
2)/2#1,0,-1,-2,..., and z € C, then for the generalized
Struve function of order p the following recursive relations hold:
(i) zwp_l(z) + czwp+1(z) =
2(z/2)P" [T ();

(ii) zw;(z) +(p+b-1w,(2) = zw,_,(2);
(iii) zw;(z) +czw,,,(2) = pw,(2) + 2(z/2)P* AT (x);

(iv) [ Pw,(2)] = ~czPw,,, (2) + 1/2P VAT (k);

2k - 3)wp(z) +

(v) up(z) + 2zu;(z) + (CZ/ZK)LLPH(Z) =1

Theorem 5. If the function u,, defined by (15), satisfies the
condition

<l-a, (17)

where o € [0,1/2] and z € U, then zu,, € S* ().

Proof. If we define the functiong : Z — Cby g(2) = zu,(2)
for z € %. The given condition becomes

zg' (2)

g(2) !

<1l-gq, (18)

where z € %. By taking 8 = 0 in Lemma 1, we thus conclude
from the previous inequality that g € &*(«), which proves
Theorem 5. O

Theorem 6. If the function u,, defined by (15), satisfies the
condition

"
zu, (2)

) (2)

1-3a/2+a?

1-« ’ 19)

wherea € [0,1/2] and z € U, then it is starlike of order & with
respect to 1.

Proof. Define the functionh : % — C by h(z) = [up(z) -
by]/b,. Then h € ¢ and

"
zu, (2)

) (2)

zh" (z)
' (z)

1-3a/2+a?
l-«

; (20)

where o € [0,1/2] and z € %. By taking # = 1 in Lemma 1,
we deduce that h € 8™ («); that is, / is starlike of order a with
respect to the origin for « € [0, 1/2]. So, Theorem 6 follows
from the definition of the function h, because b, = 1. O

3
Theorem 7. If for « € [0,1/2] and c # 0 one has
zu' .. (2)
A2t [P R 1)
Upii (2)

forallz € U, thenu, + 2zu; is starlike of order o with respect
fo 1.

Proof. Theorem 5 implies that zu,,, € § *(0). On the other
hand, the part (v) of Proposition 4 yields

u, (z) + ZZM; (z) = ;—;zupﬂ (z) + 1. (22)

Since the addition of any constant and the multiplication
by a nonzero quantity do not disturb the starlikeness. This
completes the proof. O

Lemma8. Ifb,p € R,c € C,andx = p + (b +2)/2 such that
x > |cl/2, then the functionu, : % — C satisfies the following
inequalities:

6K — 2|c| 6K
oo <Ol @)
lel (2« = |cl) / 2]c|
3k (4x — |c|) = 'up (Z)| : 3 (4x — |c])’ 29
" |C|2
|ZMP (Z)| < m (25)

Proof. We first prove the assertion (23) of Lemma 8. Indeed,
by using the well-known triangle inequality:

|21 + 2| < |21] + |2,] (26)

and the inequalities (3/2),, > (3/2)", (x),, = " (n € N), we
have

(_6/4)n n
AP Ner W

/4] \"
S”,;<(3/2)x>
e/ Iy
=1+ 6 2(6e)

6% ( |c|>
= , K> —].
6K — |c| 6

Similarly, by using reverse triangle inequality:

Jup (2)] =

(27)

|21 - 2] 2 lz1| = |22 (28)



and the inequalities (3/2),, > (3/2)", (x),, =
we get

k" (n € N), then

(—c/4)"
ANy W

n>1

3(Gme)

n>1

_1-52('”)

6K — 2 |c| ( el )
= > K> — >
6K — |c| 6
which is positive if x > |c|/3.
In order to prove assertion (24) of Lemma 8, we make

use of the well-known triangle inequality and the inequalities
(3/2), = (3/2)n, (x),, = " (n € N), and we obtain

Jup ()] =

(29)

n(—c/4)" /)"
=1(3/2),,(x),,

<3y (Y

n>1
_ 2] ( |c] )
3 4K 2 Z

__ 2ld < ICI>
=—7 |(x>—).
3 (4x — |c]) 4
Similarly, by using the reverse triangle inequality and the
inequalities (3/2),, > (3/2)n, (), = k" (n € N), we have

n(—c/4)" e/
= (3/2) (©)

g e

_ el 2x = el) lel
3k (4x —|c|)’ <K> 4 )’

[, @] =12

(30)

|4, @] =

which is positive if > |c|/2.

We now prove assertion (25) of Lemma 8 by using again
the triangle inequality and the inequalities (3/2),, > n(n — 1),
(k), = k" (n € N), and we arrive at the following:

|zup (Z)'— rgz 312,00,

_ld dy ( cl ) 2

TS el
" dx(ax— o) ( g 4>

Thus, the proof of Lemma 8 is completed. O
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Theorem 9. Ifb,p e R,c € Candx = p+ (b+2)/2, then the
following assertions are true.

(i) If k > (7/8)|c|, then u,(z) is convex in %.

(ii) If « > ((11 + VA41)/24)|c|, then zup(z) is starlike of
order 1/2 in U, and consequently the function z —
pwp(z) is starlike in %.

(i) Ifx > (11 + V41)/24)|c| - 1, then the function z —
up(z) + ZZu;(z) is starlike of order 1/2 with respect to
lforallz € %.

Proof. (i) By combining the inequalities (24) with (25), we
immediately see that

zu'! (2)
/P - 3]l _ (33)
uy, (2) 42k —|c|)
7
So, for k > (g) |c|, we have
zu'! (2)
P <1 (34)
u, (z)

This shows up(z) is convex in %.

(ii) If we let g(2z) = zup(z) and h(z) = zup(zz), then

2
h(z) = @ = 2PnT (1) 2 Pwyy, (2),

(35)
zh (2) 29 (<) 2wy (2)
— 1 = 2 —_— 1 = 2_ >
h(z) g(z?) u, (2?)
so that
zh ()
-1 1, R 36
e < VzeU (36)
if and only if
22u (2*
P—(Z) <l view (37)
u, (%) 2

It follows that zup(z) is starlike of order 1/2 if (37) holds.
From (24) and (23), we have

20 (2 2|c| ( |C|>
< —, > — |, 38
i, () 3ac—1le) \*7 4 (38)
6K — 2 |c| Ic|
i <@L (5) e
respectively.
By combining the inequalities (38) with (39), we see that
2.1 2
Zuy (Z)| __ led e -lel) (0
u,(22) |~ 33— le]) (4~ |c])’
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where x > |c|/3, and the above bound is less than or equal to
1/2 ifand only if k > ((11 + V41)/24)|c|. It follows that zu,,
is starlike of order 1/2 in % and z? Wy, 18 starlike in %.

(iii) The part (ii) of Theorem 9 implies that for x > ((11 +
V41)/24)|c|-1, the functionz — 2, (z) is starlike of order
1/2 in ?%. On the other hand, the part (v) of Proposition 4
yields

u, (2) + 2zu; (2) = ; zuty, (2) + 1. (41)
So the function z — up(z) + 2zu;(z) is starlike of order 1/2

with respect to 1 forall z € %.
This completes the proof. O

Struve Functions. Choosing b = ¢ = 1, we obtain the
differential equation (8) and the Struve function of order p,
defined by (9), satisfies this equation. In particular, the results
of Theorem 9 are as follows.

Corollary 10. Let ', : % — C be defined by # ,(z) =
2P\l (p + 3/2)z’P’1Hp(z) = up’l’l(zz), where H,, stands for
the Struve function of order p. Then the following assertions are
true.

(i) If p > —5/8, then %p(zl/z) is convex in .

(i) If p > (=25 + V41)/24, then Z%’P(zl/z) is starlike of
order 1/2 in U, and consequently the function z —
z? H,(2) is starlike in %.

(i) If p > (-49 + V41)/24, then the function z —
%p(zl/z) + 22?/;(21/2) is starlike of order 1/2 with
respect to 1 forall z € %.

Modified Struve Functions. Choosing b = 1 and ¢ = -1, we
obtain the differential equation (10) and the modified Struve
function of order p, defined by (11). For the function & »

% — Cdefined by Z,(2) = 2P\/AT(p + 3/2)z_p_1Lp(z) =
Up i1 (2%), where L » stands for the modified Struve function
of order p. The properties are same like for function 7,

because we have |c| = 1. More precisely, we have the following
results.

Corollary 11. The following assertions are true.
(i) If p > —5/8, then Zp(zl/z) is convex in %.

(i) If p > (=25 + \/41)/24, then zgp(zl/z) is starlike of
order 1/2 in U, and consequently the function z —
PL (2) is starlike in %.

) Ifp > (49 + \41)/24, then the function z  —

.,"fp(zl/z) + 225/”;(z1/2) is starlike of order 1/2 with
respect to 1 forallz € %.

Example 12. If we take p = -1/2, then from part (ii) of
Corollary 10, the function z — zl/ZH,l/z(z) = \/2/mrsinz
is starlike in 7. So the function f(z) = sin z is also starlike in

;% with (plots):
> z: = cos(t) + I * sin(t):
—> Complexplot ([sin(z)],t = 0..2 % 7);

1 -

0.5

-08 -06 -04 -02 ( 0.2 0.4 0.6 0.8

=0.5

FIGURE L: f(z) =sinz.

% . We have the image domain of f(z) = sin z illustrated by
Figure 1.

Theorem 13. Ifx € [0,1), ¢ < 0, and k > 0, then a sufficient
condition for zuy, to bein 7 (e) is

ul (1)

u, (1) + 1P—a <2. (42)

Moreover, (42) is necessary and sufficient for y(z) = z[2 -
u,(2)] to be in ST (x).

Proof. Since zu,(2z) = z+3.,., b, 12", according to Lemma 2,
we need only show that
Z n—-a)b

-1 < 1 -« (43)
n=2

We notice that

Y m-a)b, =) n-1)b,+ ) (1-a)b,,

n=2 ) =
(n—1)(~c/4)""
;2 G, Tame [, (1) — 1]

=uy, (1) + (1 - ) [u, (1)-1].
(44)

This sum is bounded above by 1 — « if and only if (42) holds.
Since

z[2-u,(@)] =2~ ) b,,2", (45)

n=2

the necessity of (42) for ¥ to be in &) («) follows from
Lemma 3. ]



Corollary 14. Ifc < 0 and k > 0, then a sufficient condition
for zu,, to be in S$1(1/2)is

yy (1) < —2?". (46)

Moreover, (46) is necessary and sufficient for y(z) = z[2 -
u,(2)] to be in $1(1/2).

Proof. For « = 1/2, the condition (42) becomes up(l) +
2u;(1) < 2. From the part (v) of Proposition 4 we get

up (1) +2zu (1) = 1 - ;—Kupﬂ ). (47)

So, u,(1) + 2u;(1) < 2ifand onlyif 1 - (c/2K)up, (1) < 2.
Thus, we obtain the condition (46).

Furthermore, from the proof of Theorem 13, we have
necessary and sufficient condition for y(z) = z[2 - up(z)]

to be in &7 (1/2). O

Theorem 15. If o € [0,1), ¢ < 0 and x > 0, then a sufficient
condition for zu,, to be in €, («) is

ug(1)+(3—a)u;,(1)+(1 —a)u, (1) -20<2.  (48)

Moreover, (48) is necessary and sufficient for w(z) = z[2 -
u,(z)] to be in €, ().

Proof. In view of Lemma 2, we need only to show that

Zn(n—(x) b,

n>2

<1l-a. (49)
If we let g(z) = zu,(2), we notice that

Zn (n-a)b,_,

n=2

= Zn(n -b,_,+(1-«) ann—l

n=2 n=2

=g"W+0-a)[g 1)-1]
=u;,’(1)+(3—oc)u;,(1)+(1—a)up(1)—1+a.
(50)

This sum is bounded above by 1 — « if and only if (48) holds.
Lemma 3 implies that (48) is also necessary for ¥ to be in
C, (). O

Theorem 16. If c < 0, x > 0, and up(l) <
|5 up(t)dt € 8.

2, then

Proof. Since

‘ _ bn n+l _ bn—l n
L up(t)dt—zn+lz —Z+Z " z, (51)

n=>0 n=2

we note that

b,
dn nl =Yb,=u,()-1<1, (52)
n=2

n=2

ifand onlyifup(l) <2. O
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Double Laplace transform is applied to solve general linear telegraph and partial integrodifferential equations. The scheme is tested

through some examples, and the results demonstrate reliability and efficiency of the proposed method.

1. Introduction

The wave equation is known as one of three fundamental
equations in mathematical physics and occurs in many
branches of physics, applied mathematics, and engineering.
It is also known that there are two types of these equation:
the homogenous equation that has constant coefficient with
many classical solutions such as separation of variables [1], the
methods of characteristics [2, 3], single Laplace transform,
and Fourier transform [4] and nonhomogenous equations
with constant coefficient solved by double Laplace transform
[5] and operation calculus [6].

In this study, we use double Laplace transform to solve
telegraph equation and partial integrodifferential equation.
We follow the method that was proposed by Kiligman and
Eltayeb [7] where they extended one-dimensional convolu-
tion theorem to two-dimensional case [8].

First of all, we recall the following definitions given by
Kiligman and Gadain [9]. The double Laplace transform is
defined by

L.L,[f(x,5)]=F(ps)= L e P* L e f (x,t)dt dx,

where x,t > 0 and p, s are complex numbers,
)
and the first-order partial derivative is defined as follows:

of (x.0)
ox

L.L, [ ] = pF(p,s) —F(0,s). )

Double Laplace transform for second partial derivative
with respect to x is given by

Lxx |: aZf (x) t)

0%x

_ .2 _ _aF(O,S)
]—pF(p,s) PE(0,5) E (3)

and double Laplace transform for second partial derivative
with respect to t similarly as the previous is given by

[azf(x,ﬂ OF (p,0)
Ltt Y

= s’F (p,s) = sF (p,0) - o (4)

0%t
In a similar manner, the double Laplace transform of a
mixed partial derivative can be deduced from a single Laplace
transform as

*f (x,1)
Ll [ 0xot (5)

= psF(p,s) — pF (p,0) — sF (0,s) — F (0,0).
Theorem 1. If at the point (p, q) the integral

(o]

Fpa)=| | e hpndcay  ©

0

is convergent and the integral

[ee)

B (pa) = | j PV (x,y)dxdy ()

0



is absolutely convergent, then

F(p.q) = F (p.q) F, (p.q) (8)

is the Laplace transform of the function

Fen) = [ [ AG-ty-nhendd ©
and the integral

Fpa)- |

0

(]

JOO e PV f (x, y)dxdy (10)
0

is convergent at the point (p, q).

Proof. See [4]. O

Next, we study the uniqueness and existences of double
Laplace transform. First of all, let f(x,t) be a continuous
function on the interval [0, co) which is of exponential order,
that is, for some a,b € R. Consider

|f (x,1)]

su ax-+bt < 0. (H)

t>0 €
x>0

In this case, the double Laplace transform of

(0]

F(po)= |

0

ro P (e dxedt (12)
0

exists for all p > aand s > b and is in fact infinitely
differentiable with respect to p > a and s > b. All
functions in this study are assumed to be of exponential order.
The following theorem shows that f(x,t) can be uniquely
recovered from F(p, s).

Theorem 2. Let f(x,t) and g(x,t) be continuous functions
defined for x,t > 0 and having Laplace transforms, F(p, s), and
G(p,s), respectively. IfF(p, s) = G(p, s), then f(x,t) = g(x, ).

Proof. If a and 3 are sufficiently large, then the integral
representation, by

1 a+ico x 1 B+ico stF FAY
fxt) = Py L_ioo e (% Jﬁ_ioo e"F(p,s) 5) P
(13)

for the double inverse Laplace transform, can be used to
obtain

1 a+ico ox 1 B+ico o
f(x>t)=—J e —J e"F(p,s)ds |dp

271 Ja—ico 27 p—ico
1 a+ico x 1 B+ico o
= — — G(p,s)ds |d
2mi L,,»OO ¢ (Zni L,,-oo G (ps) S) P
=9 (X, t) >

(14)

and the theorem is proven. O
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Theorem 3. A function f(x,t) which is continuous on [0, c0)
and satisfies the growth condition (11) can be recovered from
F(p,s) as

f et = lim (_1)mm<ﬂ>mﬂ(ﬁ>”*lwmm(ﬂ E))

m=oo mlnl \ x t x t
(15)

where Y™ is denoted by (m + n)th mixed partial derivatives
of E(p, s), defined by ¥""™" = 9" F(p, s)/op™ds" for x,t > 0
since the previous theorem obtains f(x,t) in terms of F(p, s).

Of course, the main difficulty in using Theorem 3 for
computing the inverse Laplace transform is the repeated
symbolic differentiation of F(p,s). However, one can apply
Theorem 3 in the next type of examples.

Example 4. Let f(x,t) = e . The Laplace transform is
easily found to be as follows:

1
F(p,s) = ————.
(p:) (p+a)(s+b) 16)
It is also simple to verify that
0""F (p’ S) ] m+n —-m-1 —n-1
————— =mlnl(- .17
apmasn m:n ( 1) (p + a) (5 + b) ( )

Putting this expression for 8" F(p,s)/op™0s" into Theo-
rem 3 gives the following:

mm+1nn+1 m -m-1 n —n—-1
Fen = Jim T ) ()
m— 0o Xm+1t"+1

m= o X t
(18)
ax\ "1 bt\ "
Zmll_r>l’100<1+z> <1+;) .
n—00

The last limit is easy to evaluate. Take the natural log of
both sides, and write the result in the form of —(In(1 +
ax/m)/(1/(m+1)))—(In(1+bt/n)/(1/(n+1))). CHopital’s rule
reveals that the indeterminate from approaches —ax —bt. The
continuity of the natural logarithm shows that In(f(x,t)) =
—ax — bt; then, f(x,t) = e bt

2. Properties of Double Laplace Transform

In this part, we consider some of the properties of the
double Laplace Transform that will enable us to find further
transform pairs { f(x,t), F(p,s)} without having to compute
consider the following.

(I) F(p+d,s+c)=L,L, [e_dx_df (x, t)] (p>s),

@) 17 (23 ) = L, Lf (ax )] (5.9,

a f
where k = af},
d""F (P, 5) _ min _m,n
(III) W = Lth [(—1) x t f(x, t)] (p, S) .

(19)
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Was first verify (I) as
LL [e ™ f (x0](p.s)

:j L e P e £ () dt dx (20)

0

:j e*d"*P"(J e (x, 1) dt) dx.
0 0

We calculate the integral inside bracket as
j e f(x,t)dt = F(x,s +¢). (21)
0
By substituting, we obtain
(e}
L.L, [eidxfaf (x, t)] (p.s) = J e P (x,s +¢) dx
0

=F(p+d,s+c).
(22)

Second, the right hand side of (II) can be written in the
form of

L, [f (ax, Bt)] (p>s)
roj P L (e, Bt) dic it

0

ro (J Pf (ax, Br) dx> it (23)

ﬁt)dt—(xﬁ <fx’;>

Jm —st 1
0

The last property, from definition of double Laplace
transform

F(p,s)=J0 L SUPOL(cfdxdl,  (24)

so that
am+nF (p’ S) am+ﬂ (o] (o) _ t—P
= SEPY £ (x,t) dx dt. (25
pros | opos L Jo e TS bondxdt. 23

Owing to the convergence properties of the improper
integral involved, we can interchange the operation of differ-
entiation and integration and differentiate with respect to p,
s under the integral sign. Thus,

am+nF (P’ S) 00 an _ [o'e) am px
W = J-O @e (JO a’7€ f(x,t)dx) dt,
(26)

which, on carrying out the repeated differentiation with
respect to p, s, gives the following:

P K (P: S)

op™os” =0 Jo Jo xmtne_St_Pxf (x,t)dx dt

= (-1)""L.L, [x"t"f (x,1)] (p,s).
(27)

The previous three properties are very useful at the proof
of Theorem 3.

Proof of Theorem 3. Let us define the set of functions depend-
ing on parameters 11, 1 as

m+1nn+1 ;
_ mn _—mx—n
G (%:1) = min! te
(o] o0
soj j G (5, 1) dxdt =1, (28)
o Jo

lim limJ J G () @ (x, 1) dxdt = (1,1),
0

m— 00 n— 00 0

where ¢(x,t) is any continuous function. Let us denote its
Laplace transform as a function of p, sby L. L,[¢(x,1)](p, s).
Now, we define the function W(x,t) = f(xx,, tt,), and using
property (II), we have

L.L,[¥(x,0)](ps)

1 p s (29)
=L,L )] (prs) = —F( =, = ).
Lol Gt () = 2P (2,3
We apply property (III) (we must evaluate the m+#n mixed
partial derivatives of F(p,s) at the points p = m/x and s =
n/t) as follows:

am+n

ap’"a "

B 1 am+n F< p s )
et gpmost T \ xg ty )

Let ¢(x,t) = e P**"W(x, t). By using (28), we have
(L) =e "V (1,1) =e P f (x,, 1))

1, ntl
m™ "

lim lim
m—oon—oo  plpl

——— (L L, [¥ (. 1)]) (s 5)
(30)

(o) [oe)
X J J KM PN (x ) dxcdt (31)
o Jo
] ) m+1nn+1
lim lim
mSGon 0 il

xL,L, [xmt"e_mx_"t\lf (x, t)] (p>s).

By using the previous properties (I) and (II) of double Laplace
transform, (30), and the definition of W(x, t), we have

L.L, [xmt e " (x, t)] (p.s)

am+n

= ()" s (L (7 (0)) (pr9)

n am+n
=(-1) Sy (LL; (¥ (x,1)) (p+m,s+n)
_ o ymml 0 p+m s+n
- T (L (F (o 1) (£, 512
_ o pymnl ot p+m s+n
=D zap’"as”(F< X ’ to ))’

(32)



where 1/z = 1/x)""'¢*!. From (31) and (32), with f(x,,t,) =
eP™ (1, 1), we have

I (x0.t0)
_ ep+s i Tim (_l)mM(ﬂ)mH(E)nH
m—con—oo mlul \ x, to (33)
o ot <F<p+m s+n>)
op™"os" X, 1, '

For any p, s the statement in Theorem 3 is actually just the
special case for p = 0 and s = 0. O

Example 5. Find double Laplace transform for a regular
generalized function

f(xt)=H(@{)®H (x)In(t)In(x), (34)
aZ aZ
@f (x,1) = EVET: [H (t) ® H (x)In (£) In (x)] -
3 H(t)® H (x)
B Pf [ xt ] ’

where H(x,t) = H(t) ® H(x) is a Heaviside function, and ®
is tensor product. The double Laplace transform with respect
to x, t of (1) becomes

L.L[f(x1)]= LOO e ™ln(x) LOO e 'In(t) dt dx
-1 JOO e P*In(x) [y +Ins] dx, (36)
s Jo

1
L.L[f(x1)]= 5 [y2 +In(p)In (s)] ,
where y is Euler’s constant [10]. Thus,
L.L,[f(x1)]= é [y2 +In(p)In (s)], where Re > 0.
(37)

Double Laplace transform of (35) with respect to x and ¢
is obtained as follows:

aZ
L.L, [mf(x, t)] = Lo L, [H () H () In (1) In ()

= ps [é [y2+ln(p)ln($)]]

=y*+In(p)In(s).
(38)

Definition 6. A linear continuous function over the space L of
test functions is called a distribution of exponential growth.
This dual space of L is denoted by L' [10].

Example 7. Let us find double laplace transform of the
function (x* + tP) = H(x)®H(t)x*t?, where a, B#-1,-2,...
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Since (x* + tP) € L', then double laplace transform of the
function (x* + tF) = H(x) ® H(t)x*t* is given by

L[] = [

o0
x%e P J e dtdx.  (39)
0

0

Letting u = px and v = st for p,t > 0, it follows that

L.L, [(x“ + tﬁ)] = ﬁ JOOO ue™ J:O Peldvdu,

= —pa+115/3+1 Ta+1)T(B+1).
(40)

In particular, if «, 3 = 0, (40) becomes
(9] (&) " 1
L.L,[H(x)®H(t)] = J e P J e Vdtdx = —. (41)
0 0 ps
Consider the general telegraph equation in the following
form:
U = Uy U +u+ f(x,t), (42)
with boundary conditions
u0,t) = f1(0),  u (0,0)=£1), (43)
and initial conditions
u(x,0) =g, (x), u, (x,0) = g, (x). (44)

We apply double Laplace transform for (42) and single
Laplace transform for (43) and (43). after taking double
inverse Laplace transform, we obtain the solution of (42) in
the form

F(p,s)+ pF, (s) + F, (s)

“1y-1
u(x,t) :LP L,

(pP=s=s-1)
G (p) -G, (p) -G, (p)
(pP-s?=s-1)

(45)

Here, we assume that the double inverse Laplace trans-
form exists for each term in the right side of (45).

Example 8. Consider the homogeneous telegraph equation
given by
Uy = Uy — U~ =0 (46)

with boundary conditions

u@t) =€’y  u (0,t)=e’, (47)
and initial conditions
u(x,0) = e, u, (x,0) = —€". (48)
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Solution 1. By taking double Laplace transform for (46) and
single Laplace transform for (47) and (48), we have

~ <p2_52_5_1)
M e [ RN
1
s+ (p-1)

By using double inverse Laplace transform for (49), we get the
solution as follows:

u(x,t) =", (50)

In the next example we apply double Laplace transform
for nonhomogenous telegraphic equation as follows.

Example 9. Consider the nonhomogenous telegraphic equa-
tion denoted by

Uy, — Uy — Uy —u = —2* (51)

XX

with boundary conditions

u(0,0)=¢,  u (0,t)=¢, (52)
and initial conditions
u(x,0) =e", u, (x,0) = e". (53)

By taking double Laplace transform for (51) and single
Laplace transform for (52) and (53), we have

(pz—sz—s—l)
U(P’S)_ (S_l)(p_l)(pZ_SZ_s_l) (54)
1
S -D(p-1)

By applying double inverse Laplace transform for (54), we get
the solution of (51) in the following form:

u(x,t) =M. (55)

3. An Application to Partial
Integrodifferential Equations

Consider the following partial integrodifferential equation:

Uy — Uy + U+ Jx th(x—oc,t—ﬁ)u(oc,ﬁ)docd/}
o Jo
=f(x>t)>

with boundary conditions

M(O,t) =f1 (t)>

(56)

u, (0,1) = f, (1), (57)
and initial conditions

u(x,0) =g, (x), u, (x,0) = g, (x). (58)

By taking double Laplace transform for (56) and single
Laplace transform for (57) and (58), we get

p/G, (p) +1/G, (p)
U(ps) = (P -2 +1+G(p,s))

_ PIFL(5) —1/F,(s) + F (p,s)
(PP-s+1+G(p.s))
By applying double inverse Laplace transform for (59), we
obtain the solution of (56) in the following form:
p/G, (p) +1/G, (p)
(PP-s>+1+G(p,s))

_PIF(5) = 1/F,(s) + F (p:)
(P> =s*+1+G(p,s))

We provide the double inverse Laplace transform existing for
each terms in the right side of (60). In particular, consider the
following example.

(59)

u(x,t) = L;lL;1
(60)

Example 10. Consider the partial integro-differential equa-
tion

x rt

—o+t— t t

utt—uxx+u+J J- Py (o, B dacdp = € + xte™
0o Jo

(61)
with conditions
u(x,0) =e”, u, (x,0) = ¢,
(62)
u(0,t) = ¢, u,(0,t) = e

By taking double Laplace transform for (61) and single
Laplace transform for (62), we have

(¢-p1s Jutes

1
(p-1)(s-1)

s 1 P 1
Tp1 o1 s-1 so1 (63)

1 1
+ + .
(P-DG-1  (p-1)(s-1)
By simplifying (63), we obtain

U(p,s) = ( (64)

1
p-1G-1)
By using double inverse Laplace transform for (64), we obtain
the solution of (61) as follows:

u(x,t) = . (65)
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