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Preface to "New Developments in Functional
and Fractional Differential Equations and in Lie
Symmetry”

Ordinary differential equations (ODEs) appear frequently in mathematical models that attempt
to describe real-life situations in which the rate of change of the system depends only on its present
stage. However, in many cases, the past state of the system has to be taken into consideration.
Delay differential equations or differential equations with retarded argument or hystero-differential
equations provide more realistic mathematical models for systems in which the rate of change
depends not only on their present stage but also on their past history, such as population models,
models for epidemics, economic models, nuclear reactors, collision problems in electrodynamics, and
many others. In recent years, there has also been a great deal of interest in the study of the discrete
analogue difference equations.

Many physical phenomena in areas such as electrochemistry, physics, biology, mechanics, signal
processing, and viscoelastic materials can be modelled using fractional derivatives. Fractional
calculus is a generalization of differentiation and integration to arbitrary non-integer order.

The method of group analysis of differential equations was introduced by Sophus Lie more than
one hundred years ago. A symmetry transformation maps an equation into itself. The set of such
transformations forms a Lie group and gives rise to Lie algebra, which enables easier manipulation of
differential equations. The Lie symmetry method is a powerful tool to solve or reduce ODEs and
a way to find exact solutions of partial differential equations (PDEs) by reducing the number of
independent variables in the equations and solve engineering and applied science problems, which
are modelled in terms of nonlinear and complicated ODEs and PDEs.

In this Special Issue, recent developments on the above-mentioned areas are presented by experts
on the subjects. The guest editors believe that the papers published in this Special Issue will be useful
to a wide range of researchers and will motivate further research in the topics presented as well as in
the related fields.

Ioannis P. Stavroulakis, Hossein Jafari
Editors
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Abstract: The main purpose of this paper is to present a new approach to achieving analytical
solutions of parameter containing fractional-order differential equations. Using the nonlinear
self-adjoint notion, approximate solutions, conservation laws and symmetries of these equations are
also obtained via a new formulation of an improved form of the Noether’s theorem. It is indicated
that invariant solutions, reduced equations, perturbed or unperturbed symmetries and conservation
laws can be obtained by applying a nonlinear self-adjoint notion. The method is applied to the
time fractional-order Fokker-Planck equation. We obtained new results in a highly efficient and
elegant manner.

Keywords: lie point symmetry analysis; approximate conservation laws; approximate nonlinear
self-adjointness; perturbed fractional differential equations

MSC: 22E10; 35L65; 47A05; 26 A33

1. Introduction

Fractional partial differential equations are a generalization of classical ordinary calculus with
utilizations of integrals and derivatives with an arbitrary order. In the last decade, these equations were
employed in various scientific and engineering phenomena including fluid mechanics, gas dynamics,
nonlinear acoustics, biology, control theory, earthquake modeling, traffic flow models. There are
several different types of fractional-order derivative and integral operators including the Riesz,
Riemann-Liouville, Griinwald-Letnikov and Caputo fractional derivatives [1].

We are concerned with approximations using a small parameter of the Caputo and
Riemann-Liouville type fractional derivative operators. Using this approximation, a fractional-order
differential equation may be converted into an integer-order equation [2-7].

By the Lie symmetry techniques [8-10], we can obtain analytical solutions of many perturbed
differential equations. Noether’s theorem which was introduced by Emmy Noether in 1918 describing
general concepts related to symmetry groups and conservation laws is a useful tool in the solutions
of perturbed differential equations, see, e.g., [11-13]. Finding approximate symmetries of perturbed

Symmetry 2020, 12, 1282; doi:10.3390/sym12081282 1 www.mdpi.com/journal /symmetry
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partial dofferential equations was first introduced by Fushchich, Shtelen and Baikov [14,15]. Because of
the importance of perturbed systems to describe the natural phenomena, they generalized the
Noether’s theorem to approximated version. This generalization helps to find approximate
conservation laws of a given system including the related topics [16,17]. For a system, approximate
conservation laws is determined by approximate formal Lagrange and nonlinear self-adjointness
for approximate equations [18]. We present conservation laws of fractional partial differential
equations [19,20] with an effective method based on nonlinear self-adjointness.

The Fokker-Planck equations play an important role in fluid mechanics, control theory,
astrophysics and quantum [21,22]. We are concerned with the perturbed fractional-order Fokker—Planck
equation

1
Dfu — Euzuxx — bu — bxuy + euy = 0. (1)

In which g, b are constants and Dy is fractional derivative of order «.

2. Approximation of Fractional-Order Operators

Definition 1. The left and right-sided Riemann—Liouville fractional partial derivatives are defined as

k+1 41 n
(o) 0=t () e ?
_ k+1 n

Respectively in which T'(-) denotes the Gamma function and « € (0,1), k=0,1,...,m, m € N.

Definition 2. The left and right-sided Caputo type fractional partial derivative are defined as

N B 1 al 1 oKty (&, x2, ..., x")

(Sps) () = 17— / T @
N _1)k+1 b 1 ok+1 é, 2,‘ L

<51Db+ku> (x) = l("(l)_a) /xl (& — ) u(agﬂ . )d§ 5)

Respectively in which T'(-) denotes the Gamma function and « € (0,1), k=0,1,...,m, m € N.

For the natural numbers, k, ¢, d, let u(x) := u be the function of x = (xl,xz,. ..,x") € R",
we consider an fractional differential equation in the form of

P (%1, 0(2), - agya DS DL Did s DY DR, D) =0, ©)

xl7x

O<ap<ag <...<wy, 0<Po<P1<...<Pe

The partial derivative of u is denoted as

°u(x)

m}, (iy,...,is=1,...n,s =1,...,k).

uey = {uii b =1

If the orders of fractional differential Equation (6) are all nearly integers, then it is possible to
approximate Equation (6):

(+1 d +1 d
P (30, 102), - sy0 Dia DS g DS D DL, D) =0 @)
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In which a € (0,1). Assuming & = ¢ or &« = 1 — ¢ in Equation (7), we can turn the right and
left-sided Riemann-Liouville fractional partial derivatives into a Taylor expansion having arbitrarily

small parameter, 1 > ¢ > 0.

Supposing the existence of each derivative aD’;frsu, A D}g“u (k=0,1,...)or gD];fgu,x1

k=1,2,...) at arbitrary point x! € (a,b), we have
yp

k:I:s) (x! —a) kT oou(E, A%, .., x")

[e9)
k+te —
oDt = E( s

s=0 F(1—k+sFe) &
oku n _ (! o>u
i G &
o (7])5*}{& xl_a —k Fu e
s=0,5#k (S 7k) S'( ) a(xl)s> + ( )/
e oFu oy
xlpki — Wig([lp(k+1)_1n(b_x1)]w

s (71)Sikk! o Fu
SR eaat "a<x>>+0(e>.

(ki&) _ T(1+k+te)

Here, ¢(z) = L) s the digamma function and FT-FF—sLe)s!

T(z)

For the Caputo fractional derivative

k=1
_ ¢ %u
EDKw =0 DiFfu e Y (<1 H k= — )1~ S, + p(xa),

k-1
_ . u
DU = D uF e Y (<1 k= s = Do = xSy +a(xb)
In which

p(x,a) :{ ~[1+e(p() ~In(x' — )| 52t Loy for D5,
, N

k—
for ,,CDXl u,

sy = { e —In )]y for DL
0; for ClDlgfsu.
X

Proposition 1. Let F be a continuously differentiable function with respect to D"‘frku and |
(k=0,1,...,d). Then, for &« = € or « = 1 — ¢, we can approximate Equation (7) as follows

P(O)(x u ), - )+£P( )(x,u,u(l),...,D;Tlu,ijzu,...) =~ 0,
in which ¢ = max{d,r} fora =1 —¢eand c = max{d —1,r} fora =e.

3. Lie Group Analysis

We consider a differential operator of first order defined as

D}gfgu

®)

©)

is a binomial coefficient.

(10)

an

Dﬂ(+k

12)
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X = X(O) +€X<1>
i ; 0 0
= (qo)(x,u) +8C’<1)(x,u)) e + <0<0)(x,u) + 56(1)(x,u)> P (13)
in which
; gty (x,u,a) . agt . (x,u,a)
gl(o)(x/l‘) = (O)T a=0/, ézl)(x,u) = O)T\azol
ohgy(x,u,a) ohyy(x,u,a)
B0 (x,u) = wT\a:o, 01y (x,u) = “)T\a:w

Calculating the solutions of

X (P(O) T sP(1)> l(2) %0, 14)

exact symmetries of the perturbed Equation (7) can be achieved.

% g'(x,u,a,e) = g’@ (x,u,a) + sg’@) (a,u,a),
1

il ; h(x,u,a,¢) = h(o)(x, u,a)+ sh( )(a, u,a), (15)
with

la=0~x, = =1,
are group of Lie point transformations under the group conditions

gi <g1(x, u,a,¢),...,8" (x,u,a¢€),h(xu, a,s),b,e) =~ gi(x,a +b,¢);
h (gl(x, u,a,€),...,8"(x,u,a,¢€),h(x,ua¢)),b, e) ~h(x,a+b,e),

by o(e).
4. Classification of Group-Invariant Solution

We present the optimal system of approximate Fokker-Planck equation symmetries [23] by
employing the fact that every s-dimensional subalgebra is equivalent to a unique member of the
optimal system with an adjoint representation. If we know the infinitesimal adjoint action adg of a Lie
algebra g on itself, we can reconstruct the adjoint representation AdG of the underlying Lie group.

ax
E = (ZdY|X, X(O) = X[),

with solution
X(e) = Ad (exp(eY)) Xo,

where
n

~(adY)" (Xo) = Xo — e[Y, Xo] + %[Y, [Y, Xo]] — ...

It is clear that [Xi, Xj] is the usual commutator and ¢ is a parameter.
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Optimal System and Exact Solutions

Consider the perturbed fractional-order Fokker-Planck equation

1
oDfu = Eazuxx +bu+ bxuy —euy, u=u(x,t), ac(0,1). (16)

In order to calculate the approximate symmetries of the perturbed fractional equation, we apply
the extension of Equation (8) to Equation (16). Setting « = 1 — ¢, we can write Equation (16) as

1
P<0) + sP(l) = U— Euzuxx — bu — bxuy

00 _ Kk
+ e|(Int+v)ur+u+y k( H WV ey = 0. (17)
k=1

(k+1)1t

We get symmetries of perturbed equation Equation (17) using the Maple software.

2b
X; =0, Xp=udy X3z= eibtax/ Xy = ebtax - %ebtau,

_opt _opt _opt 20t 20t 20%2%u oy
X5 =e 79 — bxe "' dy + bue” “"'9,,, Xg = bxe”' 9t + bxe’' 9y — Te y,

-5 4b+c 3 b ,

2

X; = 2% Kummer M( TR )Ou,

at_ b2 4b 3 b
Xg = e:H' P KummerU( ;:1, > )9, )
Yi= 0, Yo=eudy, Ya=_ye "y Yy= ;e (0c+2bxudy),
Y5 = e 2 (at 4 bxdy + buzuau) Y= et (at — bxdy — 2b2x2uau) ,

‘ by? b 3 b ‘

Y, = xsetclszKummerM( ;bcl o) 2,

b2 b 3 b
Yg = xee'l” 2 KummerU( erbcl Y asz)alt- (18)

where the Kummer functions, KummerM(, v, z) and KummerU(y, v, z) solve the differential equation

2y + (v =2)y —py =0.
By the possession of infinitesimal generators (18), a number of adjoint representations are given as

Ad[X, X[ =X;, j=1,...,5  AdX,X]=X;, i=1,..,5

2¢eb
Ad[Xo, Xi) = Xo —ebXs,  Ad[Xo, Xa] = T Xa+ X,

Ad[X3, X1] = X1 —ebXy, Ad[X3, X4] = %bxz + Xy,

Ad[X4, Xl] = X] + SbX4, Ad[X4, X3] = —ZuiszZ + X3,

22
Ad[Xy, X5) = 72‘;2}’ Xp +2ebX3 + X5, Ad[Xs, X1] = X; — 2¢bXs,
A Y] =Y, =14 AdY Y=Y, i=1..4

eb 2¢eb
Adp ] =Y1 - 5Ys, AV Yy]=-——7V2+Y,,

eb 2eb
AdYs 1] =1 — 5 Y3,  Ad[Ys,Ya] = —a BtV

eb 2¢eb
AdlYy, Y1) =Yi+ 5Ye, AdYe 3] =~ PYa 4 Y,
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Suppose that V = Z?Zl X;and V = Z?Zl Y; are the most general element. Eventually, we will
obtain one-dimensional optimal system of Equation (18). The following symmetries are just a few
members of optimal system of the perturbed Fokker—Planck equation

Vi=Xy, W=Xy, V3=X3 W=Xy Vs=Xo+ Xj,

Ve=Xs, Vi=Xe, Vs=X7, Vo=Xg Vio=Xo,

Vi=X3+Xs5, Vio=X2+X5, Viz=Xp+Xy, Viu=X1+Xy,
Vis=Xo0+X3+ Xy, Vig=Xo+X3+X5, Vip=X1+Xo+ Xy,
Vis=X1+X35+Xe, Vie=X1+X4+X5, Voo=Xo0+Xs+Xs+X5,...
V1:Y1, VzZYz, V3:Y3, V4:Y4 V5:Y2+Y4,

V =Y+ Yz+Yy, V7:Y1+Y2+Y3,..‘

Case 1: For the symmetry of V; = Xj, corresponding characteristic equation is given as:

dt dx _du

TS0 0 {19
integration of Equation (19) yields the following similarity variable and function
u=g(x), (20)
thus we have
up =0, uy=g"(x), un=g"(x). (1)

Substituting Equations (20) and (21) into Equation (17), we can get the reduced equation:
2.1 ' 81 _
a°g" — bg — bxg +s[?} =0,

where solution of unperturbed part of reduced equation will be in the form

u= a22 erf( fclx 2) .

Case 2: For V3 = X3, using the corresponding characteristic equation and change of variables, we write

i dx _du =¢(t)
0~ en o MW
w = g'(t), ux =1y =0.

We reduce the perturbed equation Equation (17) to a first order equation:

) ) (—t)k ak+1g B
(Int+v)g'(t) + g(t) + k; k(k+1)! ok } -

§'(t) —bg(t) +e

bt

u = c1e’! is a solution of unperturbed equation ¢’(t) — bg(t) =

Case 3: For V5 = X5 + X3, the reduced equation is:

1
g - > 22btg bg —¢

( t)k ak+1(gexe ):| o

(Int +v)g' + g(1 + bxe®) +2kk+1) pyias)

2,20t 412+ . :
where 1 = exp(‘”T#bt) is a solution of unperturbed equation.
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Case 4: For component of one-dimensional optimal system Vj, Vi and V7, solutions of unperturbed
part of Equation (17) are given in Table 1.

Table 1. Solutions for unperturbed part of equation Equation (17).

Vi u

—by2
Vi=Xy u=ces’

Ve=Xs u=eb(c; + coxel)

b2
Vo=X¢ u=ea" (c;+coxe )

5. Approximate Conservation Laws

We consider approximate nonlinear self-adjointness for a system of perturbed PDEs,
see, e.g., [24,25] for details. In the rest of this section, we present a formal Lagrange of perturbed
Equation (12) and obtain conservation laws.

5.1. Basic Definitions for Constructing Conservation Laws

Let £ be the formal Lagrange of Equation (12):
L~ [:(0) + 8['(1) = Z}P(O) + SZ)P(]), (22)

hence, the adjoint equations of Equation (12) are defined as

5L
E = P(*O>(X, u,v,u(l),v(l), .. )
+ePy (x 1,0, D 'u, Do, DS 2u, DS, .. ) ~ 0, (23)

where v; represents all ih-order derivatives of variable v with respect to x, % is the variational
derivative written in terms of the total derivative operator D;:

LI B . 0
51 o +S;(71) D;, '“D’”'iauilmg'

D; indicates the operator of total differentiation with respect to x':

e} 0 0 > d 0
Di= o5 tuiy, +ois. +S; Wiiy..is 35— F Diiyis 50—

i . o
ox i1...0s i1..0s

If we consider
0= @) (x,u) +epy(x,u) #0, (24)

we have

L~ 9P te (9"(1)1’(0) + (P<0>P<1>) :
and if it satisfies the nonlinear self adjoint condition:
Pilomgq+ea) +€P loxp = Yo Po) + € (Y)Po) + 70/ P ) - (25)

In which 7(g) and 1y(y) are to be determined coefficients.
Any approximate symmetry Equation (13) of Equation (12) leads to a conservation law

Di(C) =0,  ClmCy +eChy),
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where the components C are obtained by

. 85(0) -1 a£(0>
1 —~1)D: .
Clo) W<0)< o +s:21( 1)°D;, ...D;, -
c—1 aL(O) c—r—1 a['((])
+ Dy, ...Dy, (W + -1°D;, ...Dj, ———|, 26
,; k1 fr ( (0)> {Wﬂqu, = (1D, SOk, ki (26)
oL o1 oL
i (0) 1) (0)
Cy = Wo ( au; +s:1( 1)°D;; ... D; i, 1;)
c—1 35(0) c—r—1 a[:(O)
+ Dy, ... Dy, (W, + -1)°D;, ...Dj —————
,_Zl g kr ( (1)> |:a”ik1 ke 5221 (=1Dy SOty iy
aﬁ(l) ad aﬁ(l)
+ + Y (-1)°D;, .
() ( o S;( )Py = Quji, i,
i Bllm ad al:(l)
+ Dy, ...Dy, (W, + -1°D;,...Dj=————1 . 27
r; & b < (O>) |:auik1..,k, 5:1( 1 SOk, iy @7)
In which W(O) = 9(0) — Q.O)Ll,' ’ W(l) = 9(1) - ’mu,
5.2. Approximate Conservation Laws for pfPE
By choosing approximate formal Lagrange
1,
L o(xtu) (P(O) + eP(l)) =~ o(x,tu)|u— 50 U — bu — bxuy
u & (=DF e
+e ((lnt+v)ut+ ; +k:21 k(k+1)!ut , (28)
where
v = o(x,t,u) +epr(x, tyu), (29)
we obtain adjoint equation using Equation (23) as:
o . (D k)
P* ~ —v; + bxvy 5@ Oxx — € |:Uf(lnt+1/) +k;1k(k+l)!Df (vt) | . (30)

It is easy to achieve an approximate formal Lagrange by placing Equation (29) into Equation (30),
and solving characteristic equation of the Equation (25) with the Maple software, we have

_ 2
0= (crxet + ) + scaxeclt<C4KummerM(b 2hC1’ %, baiz)
b—rcy 3 bx?
+ cﬁ(ummerU(T, > aT)>' 31)
and
L= Lo +elay, 32)
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where
bt 1,
Loy = (arxe +C2)(ut*§ﬂ Uy — bu — bxity),
b—cy 3 ba?
_ t 1
l:(l) = &£ C3Xef1 <C4KummerM( b ,E,a—z)
c1 3 bx?

b— 1
+  csKummerU( )) (uy — Eazuxx — bu — bxuy)

b ' a2
+ (crxe? + ) | (Int+v)uy + — +2 )k u(k+1) 59)
kk+1) )

Here, ¢y, ¢2, ¢3, ¢4, c5,a and b are arbitrary constants. Applying the formula Equations (26) and (27),
we perform all computations to approximate conservation laws. Finally, we obtain

x 1 1
Co = Wo (‘bx‘P(O) + 5a°Ds ((P(0>>> — 52290 Dx(Wo)),
Coy = Woror

x 1 1
C(l) = W(l) (-bX(p(o) + Easz ((P(Q))) — Eﬂzfp((])Dx(W(l))

1 1
+ W (—bx(p(l) + EaZDx ((/)(1))) — Eazrpu)Dx(W(o)),

k=1
co o i’k
+1
+ 4’(0)5:21(*1)(5 )Dgt(W(o)) I;Dms)fk(kJrl),
where
x _ t_ ot t
Cc¥ = Cf{o) + sCE‘l), Cct = C<0) + sC(l).
1. For X; = d;, we have W(o) = —uy, W(l) = 0, the components of approximate conservation
laws are:
X 1 2 1 2
CY = w bxq)()fface +2a UxtQ (o)
1 1
+ I: <bX(p( 1)~ 7112qu)( )) + EﬂZ(P(l)uxt} ’
t_ . (=t
C'= — weqp +e| —weq)+ (Int+v)p) k:Zl Dktm

© tk
0 X Det() <2Dk 9 k+l)>

2.  For X, = uay,, W(o) = uand W(l) =0, we have:

1
EC] azebt> - EIZZMX(P(O)

1 1
+ € {u <fbx(p(1) + Easz(p(1)> — Eazux(p(l)} ,

C'= + u (fbx(p(o) +
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ct= + U () +e

k
n ((p( + @) (Int +v+ Z Dktk((k—i)l) ))

- o k
+ 90 L (=D Da(w) (Z D(ks’tk(k:l)!> ]

s=1 k=s

3. For X3 = e 9,, W(o) = —¢ by, and W(l) = 0, we have:

Cr'= + ux(bxtp< 0~ 1c 1a%e%) 4 ;u et Uxx@(0)
1 1
+ ux(bx(p(l) u Dx(p( >) + Eaze*htuxx(p(l),
ct— —bt —bt Int (=t)*
= — uye @) —e|uxe Py + @) (In +V+Zkk+1))
i( s+1 <2 tk
0 - Ds; D
)szl S k+ 1)
4. For Xy = eP'o, — xuebtau W) = f@xueb ety and Wiqy = 0, therefore:
ol 1 o,y 26 1,
cr = ¢ t[(uzxu + 1) (bxg ) — Saae )+ (a—zu + uxx)(ia ?(0))
2b 1 2b 1
+ s(a—zxu + 1) (bxep() — E”ZD"(/’(U) + (u—zu + uxx)(zazq)(l))} ,
2b
Ct= _ bt |:(azxu + Mx)(P(())

k
+ g((il;xu%»ux) <(p( )+(,0( )(h’lt+1/+ Z Dktk((k—i)l) ))

SHD %xue — ety ZD t
112 x) k=)t (k + 1)1

5. For X5 = e 2(3; — bxd, + bud,) , W) = e~ 2 (bu — bxuy — uy) and W1) = 0, so we have:

n[\ﬂg

cx = _e—zht 2 bt

1 1
(bu — bxux — ur) (bxe(g) + Saae ) — Eaz(p@)(bxuxx + Uyt)

1 1
+ & ((bu — bxuy — ut)(bx(p(l) - Eﬂsz(P(l)) - §ﬂ2¢(1)(bxuxx+uxf)> :|/

ct = e’zwq)(o)(bu — bxuy — uy)

k+)1) ))
(=1 Dag(e " (bt — bxutz — uy)) (ZD kt+k1) )}

N 1k
4 s{e 26t (b — bxuy — uy) (q) + @) (Int +v)( ZDktk((

+ 90

(e

10
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6. For Xg = ezbt(at + bxdy — x 210, ), W) = 2bt( x%u 4 uy + bxuy) and W) =0, we have:

cra®el —bxe(g))

’ 2b2 1
cr = eZb’{(azxZLHruterxu,()(2

1 42 2bx?

+ Eﬂzq)(o) <a7xu + — 2 Uy + buiy + bxuyy + uxt)

2b? 5 b b 1 2

+ ¢ (—a2 XU A+ up + bxuy ) (bx) — 54 +P(1))
1 42 2b2

+ 7,124)( ( xu + ux+bux+bxuxx+uu>>]

t 2wt 2% o
ct = —e (a—zx U+ up + bxue) o)

- seth(gxzu—i-ut—&-bxu)(q) +¢ (lnt—i-v)(kai))
2 VAT T — M (k1)

e

1 ane 207 5 £k
+ 90 Y (=1 Dg(e ‘(a—zx U+ g + bxuy)) ZD T

s=1

7. ForY; = ;753, , ( ) = 0and W< =7 Lewy, we have:
1 1 5 1
c*r = ¢ {a—zuf(bx(p( 0) — 2C1a e’) + Euxt(p(o)] ,
1
Ct = fa—zsu[q)(o).

8. ForY, = ¢uo,, W(O) = 0and W(l) = ¢eu, we have:

1 1
c = ¢ { (zcla et — hxqo( )) - iazuxqv(o)} ’
c® = EUQP )-
9. ForYs— ;—zlee’btax ,Wig) =0and W) = alzse*bfux, we have:
1 1 1 _
cr = 78[[726 bty (bxq)(o) — Eclllzebt> + Ee btuxx(P(O)]r
1
t_ —bt
ct = € Ux (o)

10.  ForYy = ;—zlsebt(ax +2bxudy) , Wigy = 0 and Wy = %seb‘(ux — 2bxu), we have:

1 1
c¥ = a—zeebt (ty — 2bxu) <§c1azebt - bxgo(()))
2
+ 5 P0) (2bu + 2bxuy — uyy) |,
ct= leebt(u — 2bxu)
-2 x ?(0)-

11
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11.  ForYs = aizee*%f(at + bxdy + budy,) , W(O) = 0and
Wiy = See 20 (bu — uy — bxuy), we have:
(1) = 4

O Lo
cr = e [(bu — u — bxuiy) <§c1a e’ — bxg(

1
+ Euzqv(o) (uxt + bxuxx)] ,

1
t__
C=z

e 20 (bu — uy — bxiie) (o).
12, For Yy = %ee? (9; — bxdy — 2b°x%ud,) , Wg) = 0 and
Wy = H%Sezm(bxux — uy — 2b%x%u), we have:

1 1
cr = a—zeezbt(bxux — Uy — ZbeZu) <§c1azebt - bx(p(o))
1 2 2 2
+ 290 (40" xu + 26" X Uy + Uye — bity — bX1lyy),

1
ct = a—zeezm(bxux — up — 20*x%u) ().

6. Conclusions and Outlook

We presented a new approach for calculating new exact analytical solutions of parameter
containing fractional-order equations. Using the nonlinear self-adjoint notion, approximate solutions,
conservation laws and symmetries for these equations are obtained. Computational results indicate
the strength of new method. We will apply the method to fractional-stochastic differential equations in
a future work.
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Abstract: New soliton solutions of fractional Jaulent-Miodek (JM) system are presented via symmetry
analysis and fractional logistic function methods. Fractional Lie symmetry analysis is unified with
symmetry analysis method. Conservation laws of the system are used to obtain new conserved
vectors. Numerical simulations of the JM equations and efficiency of the methods are presented.
These solutions might be imperative and significant for the explanation of some practical physical
phenomena. The results show that present methods are powerful, competitive, reliable, and easy to
implement for the nonlinear fractional differential equations.

Keywords: fractional Jaulent-Miodek (JM) system; fractional logistic function method; symmetry analysis

1. Introduction

Integral and derivative operators of any arbitrary order are the basis of fractional calculus, which
has been of great interest for researchers due to its dynamic behavior and exact description of nonlinear
complex phenomena in numerous fields in science and engineering [1-6]. Analytical methods have
played an essential role for Fractional partial differential equations (FPDEs) [1-4]. Lie symmetry
analysis also gives a powerful and effectual implement for generating invariant solutions. The theory
of symmetry analysis is based on the invariance of variables [7-14]. Hence, the study of symmetry
analysis has been made a huge interest for researchers during past decades.

Time-fractional coupled Jaulent-Miodek (JM) type equations [15-17] is considered as:

3 9 3
Df‘u + Uyrx + Evvxxx + vavxx — 6Uly — 6UTV, — Euxv2 =0 1)
and
a 15 2
D0 + Uyxy — 610 — 610 — 70,(11 =0 2)

where 0 < a < 1 denotes the fractional-order derivative.
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The coupled JM equations were first introduced by Jaulent and Miodek [18] by using inverse
scattering transform with the help of energy dependent Schrodinger potentials. The Equations (1)
and (2) also have a relation with Euler-Darboux equation, which has been presented by Matsuno [19].
The Darboux transformation of the JM spectral problem has been studied by Xu [20]. By using hereditary
symmetries, Ruan and Lou [21] have presented the symmetries of Jaulent-Miodek hierarchy. The sech
and tanh—coth methods have been used by Wazwaz [22] and some more methods like homotopy
analysis [23], exp-function [24], extended tanh [25], hyperbolic tangent [26] were presented in the
literature for approximate and exact solutions of classical coupled Jaulent-Miodek equation.

A large interest has been focused for the improvement of past methods dealing with solutions
of FPDEs. The fractional coupled JM equations play an important role in several areas of science
such as fluid mechanics, plasma physics, condense matter physics, optics and associates with energy
dependent Schrodinger potential [27-32]. As the practical application of fractional Jaulent-Miodek
(JM) system, the Wang and Xia has studied its super-Hamiltonian structure using fractional supertrace
identity [33].

Some of these methods for solving fractional coupled JM equation are: method of homotopy
perturbation natural transform [34], Sumudu transform [15], residual power series method (RSPM) and
g-homotopy analysis method (q-HAM) [17], Hermite wavelet [35], (G/G)-expansion and hyperbolic
tangent [16].

This article deals with fractional coupled JM system by utilizing an original fractional logistic
function method [36], which has been presented in Section 3. Moreover, in the corresponding section, the
numerical simulation has been done for analyzing the physical properties of the solutions. In Section 4,
the symmetry analysis with conservation laws [37,38] for time-fractional coupled JM, equations have
been presented. In Section 4, the fractional Lie group analysis method for symmetry properties [39,40]
of fractional JM system are applied more precisely. Furthermore, conservation laws [37,41] also have
been presented in order to get a new conserved vector by utilizing theorems of conservation law.

2. Theory of Fractional Operators

2.1. Riemann—Liouville (RL) Fractional Derivative

The fractional order Riemann-Liouville (RL) derivative of order a(>0) is defined as [1,3]

t
1 ﬂf(t_f)(’”""'l)f(r)dT ifm-1<a<m, me N,

DEF(E) = T ®)
%”(‘t) ifa=m, meN,
Riemann-Liouville (RL) derivative of order « (>0) has subsequent property [1-3] is given as:
r(g+1) tf=
D“tﬁzu,ﬁ>a—l. (4)
rg-a+1)

2.2. Local Fractional-Order Derivative

Assume h(;) € Cy(m,n), where Cy(m,n) denotes a times differentiable with each derivative
continuous in (m, n). Then, the derivative with fractional order a at x = x is defined as [42,43]

A%(h(x) = (o))

— dn(x) : -

W) (x0) = ——= = lim —
dx 3=z, *=r (¥ - x9)

where A®*(h(x) —h(xo)) = T(1+a)(h(x) —h(xp)) and 0 < a < 1.
And has following property [42,43]:
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Ifz(x) = (hou)(x), where u(x) = f(x), then

f%ﬁ:mwﬂaywﬁ> ©)

when h(l)(f(;)) and f("‘)(;) exist.
3. The Brief Descriptions of the Fractional Logistic Function Method and Implementations

3.1. Brief Description of the Proposed Method

The section emphasizes describing a comparatively new analytic method for getting solutions for
the FPDEs. The procedure for the proposed method has been described in the following manner:

Step 1:
The FPDE is given as:

Q(u,Dfu, ..., wy, Uxx, Uxxx,...) =0, 0<a<1, (7)
where u(x, t) is a function.

Step 2:

Solution of Equation (7) is presented as

s
Mxo=ugxa=m—ﬂ%;ﬁ, ®)
where y and k are parameters.
Then, (6) [44,45] can reduce the fractional derivative into the following form
Dfu = oU: D&
Then, the Equation (7) can be reduced by using Equation (7), by the following form:
Qu,yur,..., kU, kPur,k*u”,...) =0 )

Step 3:

Here, the exact solution of Equation (7) is mentioned in terms of the polynomial in ¢ (&) as follows:
i .
u(E) =apg+ ) aig'(9), (10)
i=1

where ¢(&) is considered as the sigmoid function or logistic function [46,47], is defined as follows:

p&) = 1ié and satisfies the following Riccati equation:

bc = -7, 11

and the value of 1 can be evaluated by using the homogenous balancing principle [48,49]. Moreover,
the derivatives of different order for the function U(&) can be determined by using Equation (11).
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Step 4:

Now, the coefficients a; are determined by putting Equation (11) into Equation (9) and solving the
acquired algebraic equations obtained by equating coefficients of ¢ to 0.

Step 5:

Unknowns obtained in step 4 are written into Equation (10) to get the solutions for Equation (7).

3.2. Soliton Solutions for JM System

The logistic function method is employed for solving Equation (1). By using Equation (8) in
Equation (1), we have:

U () +RU )+ BV V(&) + XV (Vv (©)

KU (6) - 6kU(EV(E)V'(6) - (e vae) =0, P

and
, , , 15k
= PVI(E) RV (£) = 6K/ (£)V(£) = KUV (£) - —=V(E)VA(&) =0, (13)
Similar to Equation (10), let us consider the solutions of the governing system are presented by
following mathematical equations as

U(é) =ag+ ) aip' and V(&) = bo+ ), bie' (14)

i=1 i=1

By means of homogenous balance principle [48,49], we get n = 2 and m = 1. Thus, the
solutions are:
U(&) = ag+ a1 + ap* and V(&) = by + by, (15)

where ¢ follows satisfies Equation (11).
Putting Equation (15) with Equation (11) into Equations (12) and (13), equating the obtained
coefficient of (pi to 0, we get:
Set 1:
IS K? 3k? 3k? ik ik
YT s

— = —7,bp=—2, b =-—.
8 8 242 V2

For set 1, the following hyperbolic solutions can be obtained as

Ui — _ K*(cosh(£)+7)
1= 732(T+cosh(d)) 16
Voo = iktanh(5) (16)
2=""5%
where & = kx — 41.’(‘1—“11).
Set 2:
y K3 . k> . 3k2 . 3k2 b ik b ik
=T, 00="55, M =", 0="—"",bp=-—F,01=—F
4 32 8 8 V2 N
For set 2, the following hyperbolic solutions can be obtained as
~ K*(cosh(&)47)
Un = " 32(1+cosh(Z)) 17)
v :_ik(l+3cosh(£)+35inh(5))
22 2V2(1+cosh(&)+sinh(&))
where & = kx — %.
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Set 3:
11k3 k2 2 2 \/— \/_
y:T,aozE,u]=—2k,a2:2k,b0=1 5k, by = —2i V5k

For set 3, the following hyperbolic solutions can be obtained as

Usy — k2(cosh(&)-19)
31 = 20(T+cosh(&)

) (18)
Vi = —i \/gktanh(—g)
where & = kx — %
Set 4: - 2
Y=g a= g o= —2I2, 4y = 2k2, by = —i 5k, by = 2i V5k

For set 4, the following hyperbolic solutions can be obtained as

Uy — K2 (cosh(&)-19)
41 = 20(1+cosh(¢))

(19)

where & = kx — %

3.3. Numerical Simulations
This part emphasizes on numerical simulation for the Equations (1) and (2) by the fractional

logistic equation method. Furthermore, the Equations (16) and (18) have been used here for generating
solutions graphs.

The Figures 1-4 illustrates obtained solutions of governing equations.

Case 1: For a = 0.1 (Fractional order)

ux0.1)
-0.004 -

.\ /
-D.006 /

Jooos|  /

—D.L%D r fi
K

(b)

Figure 1. (a) A three dimensional (3-D) solitary wave figure of u(x,t) in Equation (16) with Uy,
when k = 0.3 and @ = 0.1, (b) 2-D figure of u(x, t), for t = 0.1.
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(b)

Figure 2. (a) A 3-D solitary wave of |'0(x, t)| in Equation (16) with Vi, whenk = 0.3 and @ = 0.1, (b) 2-D

figure of |U(x,t)| fort =0.1.

Case 2: For @« = 0.1 (Fractional order)

Bix0.1)

=L

(b)

Figure 3. (a) A 3-D solitary wave figure of u(x,t) in Equation (18) as U3, for k = 0.3 and o = 0.1,
(b) 2-D figure of u(x, t) for t = 0.1.

(b)

Figure 4. (a) A 3-D solitary wave figure of |v(x, t)| in Equation (16) with V3, fork = 0.3 and a = 0.1,
(b) 2-D figure of |v(x, t)| fort=0.1.

4. Lie Symmetry Analysis Method

4.1. Theory of Symmetry Analysis Method
In this part, the general method for generating the symmetries of FPDEs is discussed by means of

fractional Lie symmetry analysis.
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Consider

103 —
Dt u= P(t/ X, U, Uy, Uxx, Uxxx, U, Ox, Oxx, Oxxx, -+ )

a,
Dt U= G(tr X, U, Ux, Uxx, Uxxx, O Ux, Oxxs Oxxxs -« )

(20)
@n

Let us now consider that the Equations (20) and (21) are invariant in one-parameter Lie group

transformation:

(;—>x+eé(t x,u,0) + O(£2),

t — t4et(t,x,u,v) + O(e?),

u — u+en(t,x,u,v) +0(2),

v — v+ e9(tx,u,0) + O(e2)

Df‘z — D%u+ eni(t,x,u,0) + O(e?),

*0 — D% + e (t,x,u,0) + O(e?),
= %4 en¥(t,x,u,0) + O(e?)
= %4 9% (t,x,u,0) + O(?)

3%’; +en®(t,x,u,0) + O(£2),

(22)

& + e (t, x,u,0) + O(e2),

‘3 L en™ (t,x,u,0) + O(£2),

—
—

22 1 9% (t,x,u,0) + O(&2), .

zZ -

where ¢ << 1is considered as a group parameter, 7, 17, 9, £ are infinitesimals. Total expression for n*,

TTX?C, rIXXX, SX’ SXX and SXXJC are:

17" = Dx(n) — uxDx(&) —uDx(1),
N = Dx(n*) = txxDx (&) — uxtDx(7),
Tlx = Dx (77 ) uXXYDX(é) - uxxth(T)r
X (23)
¥ = ( )_Ux Dx(é)_vt Dx(T),
P = Dx(sx) _UxxDx(é) _Uxth(T)/
P = Dx(sxx) - UxxxDx(é) - vxxth(T)
— aJ J J aJ a . _ __ 0 __ 0
where ij = od +M]'E +Uf¢9—v +Mjkm +U]'k(le +.. k=1, 2, 3, ...and uj = 8—;],’(}]' = 8_;7’
2 2
Uy = —aﬁj (;kar v = aj] - and so on.
J J d d
V= E(t,x,u,v)ﬁ + r(t,x,u,v); + q(t,x,u,v)£ + S(t,x,u,v)% (24)
V satisfies:
Pr(”)V(A1)|A1:0 =0and Pr v M)y, o=0n =1,2 .., (25)

here, Pr denotes the prolongation for the given vector and

o— 124
Ay = Df u- F(t/ X, U, Uy, Uxx, Uxxx, U, Ox, Oxx, Uxxx, - )

and

o— Y
Ny = D(t U— G(tr X, U, Uy, Uxx, Uxxx, U, Ux, Oxx, Oxxxs -+ )
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Now, by considering the usual structure of RL fractional operator, the transformations of system

(22) has been formed. We have
7(x, t,u,v)lt:O =0

(26)

By RL derivative, the a-th infinitesimal [50-52] with Equation (26) can be presented as follows:

e = D (1) + EDf (ix) = Df (&uz) + D (Dy(v)u) = DFH (zue) + D (u)

and
80 = D{(8) + &Df (vr) = Dft (&vr) + D (D (7)0) = D+ (10) + 7D (o)

where the D} denotes the total fractional differential operator.

We have: -
D) = Y o JPr 0D (), a>0
m=0
where

( a )_ (-1)" ol (m - a)

m ) T(l-a)(m+1)

We also have

=D -aDiw 5 - Y ¢ ot Y[ o i
1

n= n=1
and
M o a _ ~ a _
980 = D{(9) - an‘(T)W - Z( " )D?(E)D;’ "oy — Z( ntl )D?+1(T)D? "(v)
n=1 n=1
We have:
pd" e dig(h)
d”” Z‘ Z(‘J( )k' RO G O™ =
=0 r
Now by using Equations (28) and (30) with f(t) = 1, we have
aan 9% aan 0 a 8"77 B
e ) ) U
n=1
and
949 v M o @ V" -
D) = G + % gm0 +Z( n ) =D (0) + A
where .
oo n m k-1 — —m+k
B a n k\1 - p o s o m n
o Zm,k;o( ) [ = 0
and

Zm" k—l( a )( n )( k )l p-a (_U)rﬁ(vk—r)3n7m+k9
e\ Nom \r JKT(n+1-a) o pn=mayk

o " Ny
Mo = G + (= aDi(1)) G — u @ +

) e E( oo
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(28)

(29)

(30)
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and > R,
‘90: mf""(s —Oth( ))Bt“_ 3tav+A
%%y _ n+1 a—n _ v[a YDy "y (32)
Al (L propro-E (G prew
4.2. Lie Symmetry
By third prolongation in Equations (1) and (2), we can obtain infinitesimals:
& =axc +cq,
7 = 3tcy,
1N = —2uacy, (33)
3 = —vacy.
Lie algebra corresponding to infinitesimal symmetry of governing system is spanned by
d
Vi = = (34)
J J J J
V, =xa5- +3t¢9 aa—va% (35)

Now, corresponding to Equations (1) and (2), we have following infinitesimal generators given
as [7,8]
V=c1Vi+cVy

4.3. Similarity Reduction

Case 2: The following characteristic equation can be obtained by using the infinitesimal generator in
Equation (35), given as
dx dt du do

Y@ 3 wa oa (36)
After solving Equation (36), the following similarity variable can be obtained, given as
X =axt3 (37)
u=F(X)r s (38)
v=G(X)t3 39)

Theorem 1. The transformation (38) and (39) reduces Equations (1) and (2) to the following form of Ordinary
differential equations (ODEs) given as:

5
(Pl3 3’ aF)(X) + Fxxx + gGGXXX + ;GXcXX — 6 FFx —6FGGyx — E—; FXGZ =0 (40)

a

¥ 1
(Pli g, ac)(x) + Gxxx — 6 GFx — 6FGx — ?5 GxG? = 0 )

with the Erdélyi-Kober operator Pg’“:
n-1

(P;""F): H(r+ j- ﬁx%)(g*“ “P)(x) (42)

j=0
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and
n-1

(P;'“G) - jHO(T+j BX%)(K;“‘" “G)( )

where, the Erdélyi-Kober fractional integral operator can be expressed as:

(graae)ag | ] D a0
s :
F(X), a=0.
and
_ L ((u-1)*" Ly TJr“)G(Xu%)du, a>0,
(K;Jra,n ‘IG)(X) - F(a)lf
G(X), a=0.
and

_f la]+1, aeN,
e, agN.

4.4. Conservation Laws of Time-Fractional Coupled [M Equations

(43)

(44)

(45)

(46)

Let us consider the following conservation vectors viz. C! and C? for the Equations (1) and (2),

which satisfies the conservation equations expressed as:
[D+(C") + Dx(CP)] 11y, (12) = O
A Lagrangian of Equations (1) and (2) is:

L = 0(x, ) (D% + tixxx + 300xxx + 30xVxx — 6litly — 6UDDx — 31107)

+7(x, £) (DY + Vyx — 61150 — 61Dy — Pvy0?)

where, y and w are dependent variables.
By considering Equation (48), the action integral can be defined as:

f L(x, t, u, v, @, ¥, Dfu, thy, txee, D0, Oy, Vaee)dx dt
Q

S

The Euler-Lagrangian operator is given by

5 9 .. PR
Su_ du +(DF) dD%u Dx ity Dx Oty
and 5 a 2 P 2 2
L _ 2 143 2 _n3_Y
50 =90 T (P8 a0t0 " a0 TP TP

where (Df)" = (-1)", 77D is the adjoint operator of DY,
Euler Lagrange equations:

% =0, and % =0
Considering the case of the independent variables t, x and the dependent variables v(x, t),
we have
X+ Dy(t)] + Dy (E)] = Wy 66 + W, 66 + DiC! + DxC?

24

(47)

(48)

(49)

(50)

(1)

(52)

u(x, t),

(53)
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where (;lu, % are the Euler-Lagrange operators and I is the identity operator, C! and C? are the conserved
vectors, and
So X is given as
X= 59:( TG N5+ 85 + s + S

9 8 9 (54)
+n 5 -+ T 5 -+ 2= -+ S¥ e -+ R p
Lie characteristic function W1 and Wz are:
Wi =1 —1up — Euy
Wz Y — 10— (va
Here, for V1, we have following conserved vectors
Wy :
W2 = -0 (55)
- X
Here, for V3, we have following conserved vectors
Wi = “2ua — xau, — 3tuy
Wy = —va — xavy — 3toy (56)

In case of RL fractional differentiation in Equations (1) and (2), the components of the conserved
vector can be written as follows:
For Wy = —2ua — xau, — 3tuy and Wp = —va — xav, — 3tvy, we have

Cl = T+ Dy (W) 5+ 1(Wa, Dr gl )+ D5 (Wa) 5k + (Wa, Dy ),
=w DI (- Zua xocux—?ytut)+]((—2ua—xaux—3tut), t) (57)
+y0Df‘1(—va — xavy — 3toy) + J((—va — xavy — 3tvt), yi).

= EL4 Wi + DD )+ Wal § — Daf5 )+ DeDel 550
+D"(W1)[_ (314 - )] + D"(Wz) va B D*(r?vm )] + D"Dx(wl)(aum) + DxDx(WZ)(va)
= %((4avxyx + 6t wy + Vv wy + 3xaviwy + btwytly + 6ty xUxt + ItV Uyt
+2xa(Wxlixy + YxUxx) + XAV Vxx — 2000) 3 — 6L0FY xx — 2XAV Y3y — dAUWxx
=300 Wxy — 6wy — NVy Wy — 2X AU Wy + U0y (Y@Wy — 3xawyy)) (58)
+7(36auv + 15a0% + 120(3tus + xauy) + 12u(3tv; + xavy) + 1502 (3tv; + xavy)
—6QVyy — 61U yt — 2XAVyxy ) + a)(24au2 + 18auv? + 12u (3t + xauy)
+30%(Btuy + xauty) — 12002 + 12uv(3tv; + xavy) — 18tv,0x — 8ty — 12a00xy
=910y — IXAVXVxx — Ollxyt — NVVxxt — 2X AUy — FXAVVxxy ) )

5. Conclusions

Fractional logistic function technique is proposed for soliton solutions of fractional JM system.
Numerical simulation for solutions has been shown for analyzing the physical nature of obtained
solutions. Moreover, Lie group analysis technique is proposed for investigation of symmetry properties
and conservation laws for fractional Jaulent-Miodek system. Conservation laws for the system are
acquired by new theorem and formal Lagrangian. These analyses are relatively new and reliable for
finding exact solutions and constructing conservation laws with generating similarity solutions for the
FPDEs. Furthermore, this method enriches the solution of the equations, which is of great significance
for study of the FPDEs.
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Abstract: In this paper, we establish the existence results for a nonlinear fractional difference equation
with delay and impulses. The Banach and Schauder’s fixed point theorems are employed as tools
to study the existence of its solutions. We obtain the theorems showing the conditions for existence
results. Finally, we provide an example to show the applicability of our results.
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1. Introduction

Discrete fractional calculus studies have been an interesting field of present day, because some
real-world phenomena are described by using fractional difference operators (see papers [1-3] and the
references therein). Basic knowledge of fractional difference calculus can be found in [4]. The extension
of this field can be found in [5-37] and references cited therein.

For the development of the fractional difference equations theory, which is the discrete case
of fractional differential equations, there are still few publications. However, there are some recent
papers studying fractional difference equations with delay. In 2017, Kaewwisetkul et al. [38] studied
boundary value problems for Caputo fractional functional difference equations with delay. In 2018,
Wu et al. [39] proposed the finite-time stability of discrete fractional delay systems, Alzabut et al. [40]
studied nonlinear delay fractional difference equations with applications on the discrete fractional
Lotka—Volterra competition model, Alzabut et al. [41] investigated the application on the uniqueness of
solutions for nonlinear delay fractional difference system, and Luo et al. [42] considered the uniqueness
and finite-time stability of solutions for a class of nonlinear fractional delay difference systems.

In particular, the fractional difference equations with delay and impulses have not been studied
extensively. In 2018, Wu et al. [43] studied a linear fractional delay difference equations with impulse.
These results are incentives for research. In this paper, we propose a nonlinear fractional difference
equation with delay and impulses of the form:

cu(t) :F[t+a—1,ut+a,1,Aﬁu(t+a—ﬁ) , teNor, t+a—1%#1

M(tk) = Ik (“tkfl) ’ k= 1,2,...,p, tk+1 — tk Z 2,
u(t+oc71) :lp(t+ﬂé*1), tEN,;ﬂo, rENO,T_'.l, (1)

Symmetry 2020, 12, 980; doi:10.3390/sym12060980 29 www.mdpi.com/journal /symmetry
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where Nor :={0,1,..., T}, a,p € (0,1), Au(ty) = u(tpy+1) —u(ty), o =a—1<tH < < .. <
tp<T+ua, Fe C(NA,LTM x Cr x R, R), Iy : C, = R and 1 is an element of the space:

CHa—1) ::{1;; €C: pla—1)=0,APp(s—B+1)=0,s¢€ Na,,,l,a,l},

For r € Ny 741, let C; be the Banach space of all continuous functions ¢ : Ny_,_1,-1 — R with
the norm:

gl = _max  [9(s)l.

a—r—1,a—1
Ifu:Ny_y_14-1 — R, then forany t € Ny_1 14,, we define the element u; of C; as,
ui(0) = u(t+0) for 6 € N_,.

We aim to prove the existence results to the problem of Equation (1) by using the Banach and
Schauder’s fixed point theorems. Finally, we present an example in the last section.
2. Preliminaries

In this section, we recall some notations, definitions, and lemmas used in the main results.
Definition 1. The generalized falling function is defined by:

o I(t+1)
COT(t4+1—a)
Ift +1 — w is a pole of the Gamma function and t + 1 is not a pole, then t* = 0.

Definition 2. For « > 0 and f defined on N, := {a,a+1,...}, the a-order fractional sum of f is defined by:

t—u

A7) = g L - o ©)P=(),

where t € Nyyqand o(s) = s+ 1.

Definition 3. For a > 0, N € N is satisfied with 0 < N —1 < a < N and f defined on N,, the a-order
Riemann—Liouville fractional difference of f is defined by:

I3 .— ANA—(N-a) —
A1) 2= NN NI (1) = s
where t € Ny n_q. The a-order Caputo fractional difference of f is defined by:

(N—
£F() = &~ (0N f(r) = —F(N{@ ; PIAN f(s),

where t € Noon_q. If o = N, then Af(t) = ALF(t) = ANF(1).
Lemma 1. [5] Assume that « > 0 and f defined on N,. Then,
TUAEY(H) = y(t) + Co+ Cr(t—a)t + Co(t —a)2 4 ..+ Cya (t— a)N,

forsomeC; e R,O<i<N—-1and 0<N—-1<a<N.

30



Symmetry 2020, 12, 980

Next, we aim to find a solution of the linear variant of the mixed problem in Equation (1)
as follows.

Lemma 2. Let a € (0,1), h € C(Ny—1,740,R), It : C — Rand ¢ € CF(a — 1) be given. Then
the problem

‘éu(t) :h(f—i-tx—l), tENO,T = {O,l,..,,T}, F+a—1#1H
M(tk) = I (u,k,l) , k=1,2,.., P terr —tk > 2,
u(t+a—1) :lli(t+ﬂé—1), tGN_,,o, reNO/T+1, )

has the unique solution which is in a form:

FL i (t—s+a—2)"=Ln(s), t € Nyy.yy
k 1 kool )
() = § &1 Filzzlg s tam ) ©)
y 2)Lh(s), te Nyt
o(t), teNy 141

where Au(ty) = u(te+1) —u(t), to=a—-1<t < <..<t, <T+a.

Proof. Fort € Ny, taking the fractional sum of order « for Equation (2) and from Lemma 1, we have:

t—a
u(t) = ela—1) %; YLh(s +a—1). (4)
From ¢(a — 1) = 0, we can write Equation (4) as:
1 t—1 1
u(t) = t—s+a—2)~h(s). 5
0 = g Ll =L h(s) ®
By substituting t = t; into Equation (5), we have:
1 hol .
u(ty) = —— t—s+a—2)"h(s). (6)
(t) ) s;o(l )&= h(s)
If t € Ny, 41,1, then we get"
1 t—1
u(t) = utt+)+—— Y (t—s+a- 2)8=1p(s)
T'(a) =
1 t—1
= Au(t) +u(t) + = Y (t—s+a—2)"Lh(s).
F(LX) s=t
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Substiting u(t1) from Equation (6) to above equation, we obtain:

-1
) = I(uy-1)+=— Y (h—s+a—2)"1h
W) = (i) + g K=+ a=2the)
—1
+m:;h(tfs+a72)ﬂh(s). @)
If t € Ni,11,¢,, then we have:
1 t—1
u(t) = ”(Q-i—l)-‘:—WZ(t—s-i-a—Z)ﬂh(s)
s=ty
Mults) +ulta) + = Tt s+ —2)=1hs)
= u u - —s+a—2)—h(s).
2 2 r(”‘)s:tz

Substiting u(t,) from Equation (7) to above equation, we obtain:

-1

u(t) = h (utz—l) + | (Mt171) + == Z (1 —s+uw —Z)Eh(s)
I'(«) =,
1 th—1 1t
o) _Z(tzferafZ)ﬂh(s) T _Z(tfs+a72)ﬂh(s). ®)

By using the recursive process, we obtain the solution u(t) for t € Ny 414, (k = 1,2,...,p) as

given by:
k 1 kol .
u(t) = Y (”hA)erZ Y (ti—s+a—2)h(s)
i=1 i=1s=f_1
-1
a—1
+r(a) S;k(tferafZ)—h(s). ©)

Obviously, for each t € Ny_,_1,_1, we have u(t) = ¢(t). O

3. Existence and Uniqueness Result

In this section, we employ the Banach fixed point theorem to consider the existence and uniqueness
result for the problem in Equation (1). Define the Banach space:

X = {M tu e C(Nk,yfl,TJr,x,R), Aﬁu € C(Nafﬁ—r,T+a7ﬁ+1rR)/ 0< :B < 1}
with the norm defined by:
ol e = llaell + | APull, (10)
where [[ul| = max |u(t)|and |APul| = max |A'u(t—p+1)).
tENa—r‘—l,T+u teer—r—l,T+a

In view of the definitions of #; and ¢, we have:

Uy =Uy1(0) =u(@+a—1) =90 +a—1)for6 € N_,. (11)
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Thus, we obtainL
M(i’) = lll(t) fort e Nafrfl,afb (12)

Next, define an operator 7 : X — X as:

Z —s+a—2)LF [S,MS,A/SM(S*ﬁ‘Fl)} , t € Ny
s=ty
il (u ! )k: tf (i —s+a 2)“’1F{su APu(s ﬁ+1)]
)+ = i— —2)*—F |s,u, -
(T =& T A A : (13)
( Z (t—s+a—2)"1 F[s uS,Aﬁu(s—,B—&-l)] te Ny,
s=ty
o(t), te Ny 141

wherek:1,2,...,p, b1 =t =2, th=a—-1<t <t <.<tp< T+ a.

Firstly, we provide some basic knowledge that is used in this section as follows.

Definition 4. A mapping S from a subset M of a Banach space X into X is called a contraction mapping (or
simply a contraction) if there exists a positive number « < 1 such that:

[5(x) = S(W)llx < allx —ylx forall x,y € M.

Lemma 3. [44] (Banach fixed point theorem) Let M be a closed subset of a Banach space X and let S be a
contraction mapping from M into M. Then there exists a uniquez € M such that S(z) = z.

If one can prove that 7 has fixed point, we can conclude that the problem of Equation (1) has a
solution.

Theorem 1. Assume the following properties:
(H1) There exists a constant £ > 0 such that:
‘ F[t,ul,uz} — F[t,vl,vz} ‘ S V4 (\ul — Ul‘ + |u2 — Uzl),

foreach uy,v1 € Cpand up, vy € R.
(H2) There exists a constant A > 0 such that

[T (ut ) = Ik (or ) | < Alue—otl,
foreach u, v € Crandk =1,2,..., p.

1 1 T T+a—p-1)=F
(H3) [H50A 4+ ¢ (M 4 1) (] {1+( ks } <1

Then, the problem of Equation (1) has an unique solution.

Proof. We will show that 7 is a contraction. Letting,

[H(u —0)|(t) = ‘F (e, 8Pu(t = B+ 1)] = F [t,0r, 8P0(t = p+1)] |,
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for each t € Ny_q 144, we obtain:

—_

i

k
Y ; (ti —s+a—2)"2 | H(u—0)|(s)

i=1s=t;_

1
T'(a)

Mv

|(Tu)(®) = (To) ()| < X [1iy—1) = Lior1)| +

Il
—

i

1 t—1 .
+W Y (t—s+a—2)~

s=ty

[H (4 —0)[(s)

- P(P;‘l)/wur

C(Jur — o + |APu(t — B+ 1) — APo(t — B+ 1)]) y

—ve| + T(a+1)

(P52 1) (74 e}

p(p+1) p(p+1) (T +a)*
5{ 2 AM( 2 +1>F(1x+1)

} [l — v 2. (14)
Taking the fractional difference of order B for Equation (13) and substituting t =t — f 4 1, we get:
<A/5Tu) (t—B+1)

t+1 -1

(a)l}( B) Y Y- @ -s+a—2)x

C=ty+1s=ty
F [s MS,A‘BM(S*ﬂ+1)} teNyy

t+1 ti—

= e P (15)
F [s, us,A/Su(s —B+1)]
1 t+1 ¢-1

T L DB O @ sha -2t

G=to+1s=t}
F[s,us, APu(s — p+1)],
1 t+1

fopy L (B9 e, FE Ny r 14t

t€ Ny,

For each t € Ny_1 744, we obtain:

|(APTu)(t=Bp+1) — (AP T0) (t— B+ 1)

1 T+a+1 4 1
SF(—ﬁ) S; (T+a—B—s) Z| 1) — I (vr,-1) |+1"(zx)l"(—/5)><
T+a+1 k. ti—1

Y Y Y (T+a-p-o)—E

=ty i=1s=t;

Lt —s+a—2)"1 [H(u—0)|(s)

1 T4a+1¢—1 o -
. Wéz%ﬂs:ztkaurai'gi6)7(67”“72)7‘7‘[(” = 0)|(s)

C(Jup — o] + |APu(t — B+ 1) — APu(t— B+ 1)) §

= orf + NCES))

[P 1) v wn

(T+a—p—1)=F [p(p+1) pp+1) ) (TH0s]
T B Gt re=v) L (O

g”(”;l)m t
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Obviously, for each t € Ny_,_1 .1, we get ‘(Tu)(t) — (TU)(t)) =0.
Therefore, we have:

|(Tw) = (T9)| (17)

< {@AM(V(P;UH) +a z}

(T+a) (T+a—p-1)-F
I'(a+1)

F(lfﬂ) :| foyHA’”

By (H3), it implies that 7 is a contraction. Therefore, by Banach fixed point theorem, 7 has a fixed
point which is a unique solution of the problem in Equation (1). [

1+

4. Existence of at Least One Solution

In this section, we also present the existence of at least one solution of Equation (1) by using the
Schauder’s fixed point theorem. Firstly, we provide some basic knowledge that is used in this section
as follows.

Lemma 4. [44] (Arzeld-Ascoli theorem) A set of function in Cla, b] with the sup norm, is relatively compact if
and only it is uniformly bounded and equicontinuous on [a, b].

Lemma 5. [44] A bounded set in R" is relatively compact, a closed bounded set in R" is compact.
Lemma 6. [45] (Schauder’s fixed point theorem) Let (D, d) be a complete metric space, U be a closed convex
subset of D, and T : D — D be the map such that the set Tu : u € U is relatively compact in D. Then the

operator T has at least one fixed point u* € U: Tu* = u*.

The following notations are defined for using in the sequel.

© = tepraxM{ (3r0+1+1) %‘w} s
O )& x— —B
©= teNﬁ“,a’iM{ (%”(“1)*1) (T+r(),x(fl+)r(1 13;)1) <P(t)} (19)

(T+a—p+1)F
r(1-p)

1 (T+a)*
<§’”(”+l)+l> T(at1)

Theorem 2. Assume the following properties:

<
Il

1+ (20)

(H4) There exists a nonnegative function ¢ € C (Ny_1,71q) such that:
| Flt, ) | < 9(8) + Aalxl + Aslyle,

foreach x € Cr, y € R where Ay, Ay are negative constants and 0 < x1, x2 < 1; or

(H5) there exists a nonnegative function ¢ € C (Ny_3144) such that:
| Flt,x,y] | < 9() + Ml + 2y,

foreach x € Cyr, y € R where Ay, Ay are negative constants and x1, x2 > 1.

Then boundary value problem of Equation (1) has at least one solution.

Proof. The proof is organized into three steps as follows.
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Step I. We verify that 7 map bounded sets into bounded sets. Let max | I (1;,—1)| = N fork = 1,2,..., p.
Suppose that (H4) holds, we choose a constant:

(T+a—p+1)F

R>mm{3Bmp+UNr“_ﬁ)+1+®+@4mgy}hﬁbm1%} 1)

and define the P = {u e X:|u| <RR> 0}.
For any u € P, we have:

ti—1

(T0O] < Ll )]+ g 1 5 52l
i=1 i=1s=t;_

-1
Z(tfs+a72)ﬂ><

[4’( )+ Afus|M 4+ Ay ‘Aﬁu(sfﬁJrl ‘XZ
s=tg

) ]+ﬁ
)Xz]
< p(p+1)N+O+ <1p(p+1) +l> (Tr—&")‘)g [/\1|us|7‘1 + Ay ‘Aﬂ'u(s —-B+1)

[9(5) + Aulusf + 22 [2Pu(s — p 41

’]

and

t+1
(FTu) (- p+1)| € 2 Y (= p )t {im @m)}
1

’]

[#(5) + Mgl + A2 [APu(s — +1)

1 t+1 ¢-1

B S P N U P
TR L, P97 G2
{(P(S) + Aqlug |1 + Ay ’Aﬁu(s - Xz]

S%p(p%—l)N%—i—@%— (1p(p+1)+1>

(T+a) (T+a—p+1)F
T(a)r(1-p)

S

[Must + Az |APu(s — p+1)

Hence, we have:

ITullx < Zp(p+1N [WH +0+6
Y [ Mg 4 A2 [APu(s - p+1) “]
< §+Y[A1\us|’“+/\2’Aﬁu(s—ﬁ+1) XZ]

This implies that 7 : P — P.
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For the second case, if (H5) holds, we choose a constant:

1 T+a-p+1)F 5 (1 vy 1\
R>max{3 {2p(p+l)N(‘Ix,(lﬁﬁ))+l +®+®,(W)W1,(3A2Y)Wz}. (23)

Similary, we find that:

[Tu®)llx < R (24)

which implies that 7 : P — P.
Step II. It is obvious that the operator 7 is continuous on P since the continuity of F.

Step III. We prove that 7 is equicontinuous on P. For any € > 0, there exist positive constants
& = max{d11,012}, 62 and 63 = max{ds1, b3z, J33 }, such that:

(l) forn,n € Na—l,T-Hx and 1 < T

el(a+1)

@ &
o —ol < —5y

, whenever |t — 1| < d11,

eT(a+1)T(1—P)

(= p+ DL~ (u - p+ 1P| < o

, whenever |t; — t1| < d1p;

(i1) fort, €Ny 14 1and 1 <

|9(12) — (1) | <€, whenever |1 — 11| < &a;

(IZZ) form € Na—r—l,a—l and 1, € Nzx,T+1x

el(a+1)
3M

|| < , whenever |1, — 7| < 831,

whenever |7 — 11| < 43,

(@] < 537
el(a+1)I(1—p)

(- p+1)E| < N

, whenever |1, — 1| < d33.

Let M = max
teENy 1,740

F {t,ut, APu(t— B+ 1)] ) Then, foru € Pand 71, € Ny_y_1 744

Case 1. If 7y, 0 € Ny 1, U Ntk+1,tk+1r fer1 —t>2,k=1,2,..,p,and 7y < Tp, we obtain:

-1 -1
(Tu) () — (Tu) (m)| < r](‘i) T (mosta—281 ¥ (g —sta—1)2L
5=ty s=tg
< e
T(a+1)
€
<%, (25)
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and

|(APTu) (ra — B+1) — (APTu) (11 — B+ 1)
M T+15-1

= Z Y (m-p-LL(@E—s+a-2)L
T( =ty s=ty
T1+1¢-1
L L (m-p-tr@-sta-2t
C=ty s=tx
: m‘hﬁﬁ“)j—(n—ﬁﬂ);ﬂ
€
— §~

By Equations (25) and (26), it implies that:

|(Tu)(m) = (Tu) (@), < 5+5 = e

Case2. If 1, € Ny, 1,1 and 1y < Tp, we obtain:

|(Tu) () = (Tu) (1)] = |[¥() —p(n)| < e,
and  [(APTu)(n) — (AFTu)(n)| = [(APTy) (m) = (APT9) ()] = 0.

By Equations (28) and (29), it implies that:

[(Tu) () = (Tu) ()|, < e+0=e

Case3. If 1 € Ny, 14 1and 1 € Ny 1 UNp41400 t1 =t = 2, k=1,2,..., p, we obtain:

[(Tu)(r) — (Tu) ()| < |(Tu)(w) — (Tu)(a = 1)| + | (Tu)(a—1) -

(Tu)(r2) + (1)

M a
m“{“‘ llo(m)llc,
e+e 2
373 3’
and | (APTw) (r2) = (8PT ) (m)] < |(APTw) () 0|

M T+1¢-1

ININ A

A

IN

G=tg 5=ty

IN

IN

By Equations (31) and (32), it implies that:

[(Tu)(m2) = (Tu)(m)|| 4 < 23£+§ .

(26)

27)

(28)
(29)

(30)

(Tu)(n)|

(1)

T(@)T(—p) Y Y (m-p-0)LL(@E-s+a—-2t

(32)

(33)

From Steps I to IIT and the Arzela—Ascoli theorem, we can conclude that 7 : X — X is completely
continuous. Therefore, the problem in Equation (1) has at least one solution by Schauder’s fixed point

theorem. [
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5. An Example

Consider the following fractional difference boundary value problem:

1 1 3 1 1
Alu(t) = F[tfi,uti%,A7u<t71)], teNow, =5 # t k=123
Au(t) = — L sinfu(te—1)|, t = = +2k
L R 11T R B
1
u<—5> = 0 (34)
Herezx—% ‘B=§,T=5,p:3.

] +[a3u(e+1)

@) Let F[t,ut,AﬁuFﬁH] -

(t+100)° [1+|ut‘+ Au(t+1)

I

Fort € N 1 5, we have:
272

‘F[t,ut,Aﬁu] — [t vt,A v ) < 7883599 [|uf —vt| + ‘A%u<t+ %) —A%v(t—‘r %)’ .

So, (H1) holds with £ = 78

Forallu,v € X and k = 1,2,3, we have:

[k (1) = [k (0)| < == |u—ol.

< 101
So, (H2) holds with A = .

We can show that (H3) holds with:

[P(le)AJrg(p(p;l) +1> (?Mm

(THa—p—1)=F
I(1-p)

1+ ~ 0.06401 < 1.

Therefore, by Theorem 1, the boundary value problem of Equation (34) has an unique solution.

o 2(t+1)

.. 2
(ii) Let F[t,ut,A/su,,ﬁH] 2+ (t+1 ;|ut‘x1 |A3ut+%|7‘2,

Fort € N_1 2, we have:
272

’P[t'”"Aﬁ”f*ﬂ“H = <%>;+ %!ut}m + "

1,2 1
Ay (4=

i)
Thus [¢(t)] < 4L, Ay = % A2 = 4. We can show that (H4) is satisfied for 0 < x1, x> < 1, and (H5)
is satisfied for x1, xo > 1. Therefore, by Theorem 2, the boundary value problem in Equation (34) has
at least one solution.

6. Conclusions

We established the conditions for the existence and uniqueness of a solution for a nonlinear
fractional difference equation with delay and impulses in Equation (1) by using the Banach fixed point
theorem, and the conditions of at least one solution by using the Schauder’s fixed point theorem. Our
problem contained both delay and impulses, which is a new idea.
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Abstract: A spectral collocation approach is constructed to solve a class of time-fractional stochastic
heat equations (TFSHEs) driven by Brownian motion. Stochastic differential equations with additive
noise have an important role in explaining some symmetry phenomena such as symmetry breaking
in molecular vibrations. Finding the exact solution of such equations is difficult in many cases.
Thus, a collocation method based on sixth-kind Chebyshev polynomials (SKCPs) is introduced to
assess their numerical solutions. This collocation approach reduces the considered problem to a
system of linear algebraic equations. The convergence and error analysis of the suggested scheme
are investigated. In the end, numerical results and the order of convergence are evaluated for some
numerical test problems to illustrate the efficiency and robustness of the presented method.

Keywords: fractional calculus; stochastic heat equation; additive noise; chebyshev polynomials of
sixth kind; error estimate

1. Introduction

Many models in physics, chemistry, and engineering reveal stochastic effects and are introduced
as stochastic partial differential equations (SPDEs) [1,2]. Some phenomena in various fields such as
population dynamics [3], motions of ions in crystals [4], optimal pricing in economics [5] and thermal
noise [6] show stochastic behaviors. Fractional stochastic partial differential equation (FSPDE) is an
example of these equations that have attracted more attention recently.

In recent decades, investigations have shown that fractional calculus provides some new ways
for a better understanding of behaviors of real-world phenomena. Fractional-order operators give
helpful tools for modeling inherited memory characteristics of real applications. Scientists proposed
models for numerous phenomena in engineering, fluid mechanics, physics [7-11], finance [12,13],
geomagnetic [14] and hydrology [15] based on fractional differential and integral equations.
Non-Markovian anomalous diffusion in materials with memory, such as, viscoelastic substances
is an example of these applications [16], in which the mean square displacement of particles grows
faster or slower than in the case of normal diffusion.

In many applications, it is more realistic to represent the mathematical model of the problem in a
non-deterministic state. In other words, some kinds of randomness and uncertainty are considered
in the mathematical formulation of the problem. Hence, stochastic functional equations have arisen
in many situations and numerous problems in different fields of science are modeled as fractional
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stochastic differential or integral equations [17-19]. Many theoretical investigations on the fractional
stochastic differential equations have been made by researchers in the literature. Liu et al. studied some
properties of fractional stochastic heat equations [20]. Ralchenko and Shevchenko [21] surveyed the
existence and uniqueness of mild solution for a special type of stochastic heat equations of fractional
order. Roozbahani et al. [22] proved the unique solvability of a class of SPDEs. Moghaddam et al. [23]
proved the existence and uniqueness of solution for some delay stochastic differential equations of
fractional order. Moreover, Mishura et al. [24] investigated mild and weak solutions for a SPDE
with second order elliptic operator in divergence form. Since the exact solutions of these equations
are scarcely known, researchers have examined several numerical algorithms to solve them. Finite
difference schemes [25,26], finite element approaches [27-29], wavelets Galerkin method [30], B-spline
collocation method [31,32], hat function operational matrix method [33], mean-square dissipative
method [34] and operational matrix of Chebyshev wavelets [35] are a number of these schemes.
In the present work, we consider the following TFSHE

D u(x,t) = (p+ 0B(t)) 1 (1) + Aty (x,t) + f(x, 1), (1)

where (x,t) € £ x Z, with the boundary and initial conditions

u(x,t) = p(x,t), xedl, teZ, )
u(x,0) = 5(x), x€L, 3)
where & € (0,1), i, ¥ and A are real constants, Z := [0,T], £ := [0,/] and 9L is the boundary of L.
Also, B(t) := %(tt) denotes a time white noise where B(t), t € 7 is the Brownian motion adapted to a

filtration Fg = {F }1c7 in a probability space (Q, Fg, Pp) [36]. Moreover, the source term f(x, t), ¢(x, t)
and 77(x) are some stochastic processes defined on (Qg, Fg, Pg) and u(x, t) is an unknown stochastic
function to be found. Moreover, the operator D[] denotes Caputo fractional derivative defined as:

t
Dhuntx,t) = sy |, g gg 084w ), o
and I'(+) represents the Gamma function.

Equation (1) is a FSPDE driven by additive noise that takes into account both memory and
environmental noise effects. Many physical and engineering models are built based on these
types of stochastic equations. Fractional stochastic heat equations [20,37-39], stochastic Burgers
equation [40] and stochastic coupled fractional Ginzburg-Landau equation [41] are some examples of
these applications. The problem (1)—(3) has been considered in [30], in the case « = 1. The authors have
proposed a wavelet Galerkin method to find the solution to this equation. When ¢ = 0, Equation (1)
reduces to an advection-dispersion equation of fractional order describing the transport of passive
tracers in a porous medium in groundwater hydrology [42].

Many numerical schemes with Chebyshev polynomials basis functions are established in literature
to solve various types of problems. Masjed-Jamei in [43] introduced a class of symmetric orthogonal
polynomials. The six various types of Chebyshev polynomials are special cases of this basic class.
To our experience, the approaches based on the SKCPs expansions result very accurate numerical
estimations. Hence, we motivated to employ this kind of Chebyshev polynomials for solving TFSHEs.
Recently, a few authors applied the SKCPs to solve some types of differential equations [44—46].

The structure of this work is organized as follows. In Section 2, the basic concepts of the
SKCPs theory are described. In Section 3, the collocation scheme based on the SKCPs is applied.
The convergence of the numerical procedure is considered in Section 4. The accuracy of the proposed
approach is analyzed in Section 5 by three numerical test problems. In the end, the main concluding
remarks are presented in Section 6.

44



Symmetry 2020, 12, 904

2. The Shifted SKCPs and Their Properties

In this section, some necessary preliminaries and relevant properties of the shifted SKCPs utilized
in the next sections, are reviewed.

Definition 1. The shifted SKCPs on [0, 1] are defined by

Tun(x) = Iu(2/Dx—1), m=0,1,2,..,

where ([43])
A lz)-1 2i+(71)m+1 +4
In(x) = ; gm X), 5
) ,1]0 5@y (e ®)
and e
_ g (D" -2+ [53)-5)  (FD" o
-x I < (—)" T 1 2(x +2) ) T TR ©)
The explicit form of shifted SKCPs as follows: [45]
= Zér,m(x/l)rr (7)
r=0
where wi
2r—1m m (—1)7 ! 7(21+r+1)'
_ §r+l 'Zz L | 2i— ) , m even,
Gr’m = mAl g 3
&Z (-1)2 (i+1)(2i +r+2)! w odd
(m+1)(2r+1)! ~i= L (2i*1‘+1)! ’ .

Theorem 1. ([46]) Suppose LZ(A) is the square integrable function space according to the weight W(x, t) =
(2x — 1)2(2t — 1)2V/x — 22/t — 2. Let g(x,t) € L&(A) is considered with H Fglnf) H < ¢ for some constant

3013
¢ > 0, satisfies the expansion g(x,t) = )°f E cij Ji(x)J;(t). If
i=0j=0
N M
GNMxt chzjj (8)
i=0j=0

is an approximation of g(x, t), then

lg(xt) — enux )] < 5x5rs

ag aGNM N
a(xrt) Fy (x, )’ <§m,
azg 8 GN N3
a2t =3 ('f)‘<@m'

where ¢ and ¢ are two positive constants.

3. The SKCPs-Collocation Approach

In the following, we describe a numerical technique to solve problem (1)—(3). For this reason, we
consider the numerical solution of (1) as follows

u(x,t) ~ Uy p(x,t) = 22&@ =J(x)TCI(1), ©

i=0j=0
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where

J(x) = [o(x), ., Ti(x), . In ()T,
J©) = (Do), Fi0), ..., Tu®]T,

(10)
an

in which Ji(x) = Ji((2/1)x — 1) on the interval £ and Ji(t) = J:((2/T)t — 1) on the interval Z.

Moreover
dop -+ bom

ONo t ONM /()M

is an unknown coefficients matrix.
Theorem 2. Let J(t) is the shifted SKCPs vector as (11), then
Do J(t) = @%(t),

where ®“(t) is Caputo’s fractional derivative of the vector J(t) and is defined as

J
02%1 ler] lerM ’

where r( 3
o r+ A r—a
()= — "7 .t~
lpr,/( ) Tfl"(r—i-l —IX) r,]

Proof. Due to the analytic form (7), we have
DG Jo(t) = Bo,0D5,(1) =0,
Also, we know that [7]

Lo+ e

DIX r_
N O )

forr > 1.50,forj=1,..., M, we get

DOtL7] ZGUDO'( t/T ler;

r=0

in which 9 (t) = (0,00 O

According to Equations (1) and (9) and by applying Theorem 2, we have

J)TCOY(t) = (1 + 9B(1) T () TCT (1) + AT () TCI(t) + f(x, 1),

where
! ’

() = [To(x), -+, T; (%), Tn ()],

T (¥) = [To (%), T (%), T ()],

and from the conditions (2) and (3) and Equation (9), we have
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J(0)TCJ(t) = (0, 1),
J(HTCI(t) = o(1,1),
J(x)TCJ(0) = n(x).

Letxg =0, xy = [, and xy,...,xy_1, are the roots of Jy_1(x). Also, suppose t,j=1...

are roots of 7y(t). By considering these collocation nodes, we define

A= ) ), e
A = Du(x) Ix(x), - J(xnon)]
Axx []xx(X1),-~.,JXX(X,'),..-,]xx(wal)}T,

where the matrices A, Ay and Ay are of the order (N — 1) x (N + 1) and

Y = U(tl)f"'/j(tj)r~~~/j(tM)](M+1)XMf
Y = [‘I)'X(tl),...,q)a(t]'),...,@‘X(tM)}(MJrl)XM.
By evaluating (16) at (N — 1) x M collocation points (x;,t;) fori =1,...,N—landj=1,...
we have
ACY"* = Ay xCYB + AACY + F,
where

B = diag(ju+0by, - i+ by, i+ b ),

in which b; = B(t;) — B(tj_1), to = 0 and

F = [fi/j}(Nfl)xM, fi,j:f(xiltj)r i=1,...,N—1, ]Zl,...,M.

17)
(18)
(19)

s M/
(20)

@n
22)

(23)
(24)

M,

(25)

Also, by evaluating (17) and (18) at collocation points t; and (19) at collocation points x;, we get

J(0)'CY = Yo,
ey =y,
ACJ(0) =,

where

Yo = [9(0,t1),---, 90 ), .., @0, ta)]T, Yi = [p(Lt1), -, @(L %)), (L tan)]",

A=) Jx) .. Jxn)], Y = [n(x0), - (i), - (xn)]"

Using the Kronecker product, Equation (25) transforms to
AX = Toec,

where
A=FT @A~ (¥B)T @ Awx — AT @ A,

and X = vec(C), Tvec = vec(F). Also, Equations (26)—(28) are equivalent to

EX = Y, EoX =Yy, EX =Y,
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where
E=JO)" @A E=Y'oJ0, =¥ o))"
Thus, from Equations (29) and (30), we obtain a system of linear equations AX" = B in which
- T _ T
A= [ATELELET] B = [T Y Y] Y]]
Solving this system leads to an estimation Uy (X, t) for the solution of (1)—(3), in the form (9).

4. Convergence Analysis
In the following, we examine the convergence of the approximate solution expressed in the

form (9) for the problem (1)-(3).

Theorem 3. Let Uy a1(x, t) is the approximate solution obtained by the procedure presented in Section 3 and
u(x,t) is the exact solution of (1)~(3). Consider the residual error R p(x, t) of this numerical solution. Then,
E||Rnm(x,t)||oo tends to zero, when N — co and M — 0.

Proof. Suppose Uy m(X, t), for (x,t) € L x Z, satisfies the equation

. %U
D Unm(xt) = (4 + 8B(t)) 5 )szfM (x,1)

(X' t) + f(X/ t) + 7zN,M(X/ t)/ (31)

aUN,M
+A 5

where Ry am(x, t) is the residual function. Now, from Equations (1) and (31), we get
E[ Ry (Ol < E|[ D (16x,8) = 0w, 0) |

0%U
wnts) - Z2 0] )

+8 (I + 9801

au
Al IE‘ (3, £) — S (x,t)”w. 32)
By using Theorem 1, we have
ou U
Hut(x,t) — g’M (x,t)H = sup ‘ut(x,t) - é\]’M (x,t)‘
t ®(gt)elLxT t
M
< SNTM=2
where 0 is a positive constant, thus
[[(t=1) " leo IUN,M
EHD0t< (x,t) — UNMxt>H <IE< T4 ur(x,7) — pe (x,'r)”ood’r

o.M
<mia12N+M . (/ 1(t— 7)o dr)

Since 0 < T < t < T, hence, we get

E[[D (ux ) ~ x| < % (33)
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Also, from Theorem 1, we have

U 0%u
ot T = oot - T
d xt)ELXT
6,N3
< SNTM_8’ (34)
Jdu JdU
‘ ux(x,t) — aN’M (x,t)H = sup |ux(xt)— (,;\]'M (x,t)‘
X ©  (xt)eLxT X
65N
< SNTM-2” (35)

where 6, and 0 are positive constants. Let 7 = || B(t) ||, then, from the relations (32)-(35), it can be
concluded that

6, T'—*M ) 6,N° 03N
ElRym ) < T(1 = a)2N+¥2 + (Iul +’Y\‘9\)2N+M,g + \/\|2N+M72
6, T 2 M _ NG 6;N3
< 1 = appnem=s + (H 7100 55 + 1A Sniws
sM+2N3
<O Nt (36)

where
0 = max{ T (1l +7101) 02 \103)
= T —ay (FI+ 7180 €2, [1[653.
Moreover, for x € 0L and t € Z, Uy pm(x, t) satisfies the following equation
E[[Rn M t)lleo = Ellp(xt) = Un,m(x 1) oo
= E[Ju(xt) = Un Mt

0
= sup |u(xt) —Unym(xt)| < ZNﬁ' (37)
(xt)€dLXT
and for x € £, we have
E[RN,m(x,0)llo = Ell17(x) — Un,am1(x, 0)|eo
=E[[u(x,0) = Un,m(x,0) e
0
=sup |u(x,0) —Unm(x,0)| < ﬁ (38)

xel

Therefore, from Equations (36)-(38), we can see that E||Rym(x t)[« tends to zero, when N,
M — co. O

5. Applications and Results

We assess the applicability of our proposed approach to solve some stochastic heat equations of
fractional order.

To simulate the Brownian motion B(t), we employ the approach described in [36]. Consider a
discretization of B(t). We set to = 0 and let t;,j = 1,..., M, are the considered collocation points,
where t; < t; fori < j. Also, let B; = B(t;) and

A]‘:t]‘—t]‘,l, jil,...,M. 39)
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From the definition of Brownian motion B(t) on (Qp, p,Pg), we know that %(0) = 0 with
the probability 1. &(t) — B(r) ~ VT —rN(0,1), for 0 < r < T < T, where N'(0,1) is a normally
distributed random variable with zero mean and unit variance. Also, (1) — % (1) and B (v,) —
% (v1) are independent for 0 < 73 < 7y < 11 < 1, < T. Thus, we let By = t( with the probability
1, and

Bj:Bj,1+dB', ]':1,..‘,M, (40)

where each dB; is an independent random variable of the form \/AT./\/' (0,1). Throughout the section,
unless stated otherwise, we assume that T = 1,1 = 1 and N = M. Also, we evaluate the numerical
solution u(x,t) along P discretized paths and finally, the average of the results over these paths
is considered.

The Le-norm error is evaluated using the following definition:

[Enlleo = | max [u(&i, 1) —Un (& )], (41)
where Uy/(¢;, 7j) and u(x,t), are computed by the exact and numerical solutions defined in (9) at
the collocation points x = ¢; and t = Tj, respectively. The convergence order is defined by the
following formula:

E
€0 = logy, H N]Hw, (42)
% 11BN, floo
where ||Ey,[l denotes the Le-norm error for Nj (i = 1,2) collocation points. The numerical

computations are performed on a personal computer using a 1.70 GHz processor and the codes
are written in Matlab software.

Example 1. Consider the time-fractional stochastic equation
D u(x,t) = B(£)ue(x, £) + e (x, £) + f(x, 1),
subject to the conditions:

u(x,0) =0,
u(0,t) =0, u(l,t)=aexp(1)f,

where « € (0,1), B(t) is a Brownian motion and

flx,t) = %tzf"‘f exp (xz) — at’x* exp (x2> (54 2x%)

—2aB(t)*x> exp (x2> (10 4 1142 + 2x%).
u(x,t) = at?x> exp (x2) is the exact solution to the above problem.

Now, we evaluate u(x, t) along P = 80 discretized Brownian paths. To approximate B(t), we use
the discretized scheme described at the beginning of this section. Figure 1 displays the exact and
approximate solution with « = 0.9 and Figure 2 shows the exact solution and its estimations for
different values of x, when N = 12. These figures confirm that the resulted numerical solutions have
good compatibility with the exact solution. Table 1 displays the I-norm errors and convergence
orders for &« = 0.25,0.75 and several values of N. Also, Figure 3 show the behaviour of the absolute
error of u(x, t) for different values of N, when a = 0.5. Table 1 and Figure 3 confirm the accuracy of
the obtained numerical approximations.
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Exact solution Approximated solution

Figure 1. The exact and numerical solution of Example 1 with « = 0.9.

Exact and Numerical solution

05 I I I I I I

Figure 2. The exact and approximate solution for different values of a in Example 1.

Table 1. Example 1: The lo-norm errors and convergence orders.

=025 « =075
IEN]|., co [IENII., co
6 1.6754 %1072 — 1.1450 x 1072 -

9 17591 x10~%  11.2375 1.8956 x 1073 4.4354
12 25055 x 1077 227823 9.5343 x 107¢  18.3967
15 1.0902 x 107 24.3666 8.4121 x 1078 21.1988

Absolute error Absolute error

Figure 3. The absolute errors for Example 1 when N = 12 (left) and N = 15 (right).
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Example 2. Suppose the time-fractional stochastic equation

D u(x,t) = (714 B(t)) e (x,£) — 2ux(x, t) + f(x, 1),

where o € (0,1), B(t) is a Brownian motion, and

3 Ca 2tx 212 .
flx,t) = mtl (xz P + I _3)> sin(7x)

—(m+B()(x+1) {6 sin(7tx) + 677(x + t) cos(7x)

—m?(x +1)? sin(nx)} +2(x+1)? <7T(x + 1) cos(rmx) +3 sin(rrx)).
With these assumptions, the exact solution is u(x,t) = (x + t)3sin (7x).

The numerical solution is evaluated along P = 100 discretized Brownian paths. Table 2 displays
the lo-norm errors and order of convergence for several values of « and N. This table shows the high
accuracy of the introduced scheme. Also, Figure 4 displays the exact and numerical solution of u(x, t)
when & = 0.5, N = 10 and Figure 5 indicates the absolute error together with the contour plot for
N = 16. It can be seen that the numerical solution is in well agreement with the exact solution.

Table 2. Example 2: The [o-norm errors and convergence order.

a =025 a = 0.75

IEN]l. co lIEN]I.. co
6  7.6688 x 1073 - 6.2094 x 1073 —
9 28269 x107*  8.1401 1.3207 x 10~%  9.4964
12 17723 x 1077 25.6347 1.6552 x 1078 23.2270

15 9.9296 x 10711 33.5528 7.3368 x 10~11  34.6026

Exact and Numerical solution
T T T

4.5

Figure 4. The exact and numerical solution at different levels of ¢ for Example 2.
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Absolute error 1012

01 02 03 04 05 06 07 08 09 1
t

Figure 5. The absolute error (left) and contour plot (right) for Example 2 with N = 16.

Example 3. Let

D§u(x, t) = (% + ﬁB(t)) Uy (X, 1),
subject to:

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

u(x,0) = sin(7mx),
where o € (0,1) and B(t) is a Brownian motion.

The numerical solutions are evaluated along P = 50 discretized Brownian paths. Figure 6 shows
the numerical solution at t = 1 for different values of x, when ¢ = 0.5 and N = 10. Figure 7 displays
the estimation of u(x, t) when ¢ = 0.15,0.2, N = 8 and a = 1. The results are compared with wavelets
Galerkin (WG) method [30]. This figure confirms that the present method gives more smooth solution
than the numerical scheme in [30]. Also, Figures 8 and 9 indicate the approximate solutions and the
contour plots for several values of & when & = 0.45. The results confirm that the employed approach
is very efficient.

Numerical solution

Figure 6. The numerical solution at t = 1 for different values of a in Example 3.
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Figure 7. The numerical solution obtained by the proposed method (left) and wavelets Galerkin
method [30] (right) for Example 3 with different values of # when N = 8.
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Figure 8. The numerical approximation (left) and contour plot (right) for Example 3 with ¢ = 0.5.
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Figure 9. The numerical approximation (left) and contour plot (right) for Example 3 with ¢ = 1.2.
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6. Conclusions

According to numerous applications of FSPDEs, a new numerical scheme was introduced to
solve a class of stochastic heat equations of fractional order with additive noise subject to suitable
conditions. This numerical method was based on a collocation approach with the SKCPs basis functions.
The convergence of the proposed method was proved. Three illustrative examples were investigated
to authenticate the efficiency of the discussed approach. The obtained numerical results approved the
accuracy of this method.
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are given. The obtained results improve most recent published results. An example is given to illustrate
the applicability and strength of our results.
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1. Introduction

Consider the first order delay differential equation
¥ () +p)x(T(t) =0,  t=t, §)

where p, T € C([tp, 00),[0,00)) and 7(t) < t for t > o, such that tlgxolo'r(t) = c0.

A solution of Equation (1) is a function x(t) on [f, o), where f = min;>, T(t), which is continuously
differentiable on [to, o0) and satisfies Equation (1) for all t > fy. As customary, a solution of Equation (1) is
called oscillatory if it has arbitrarily large zeros. Equation (1) is said to be oscillatory if all its solutions are
oscillatory.

The oscillation of Equation (1) has been extensively studied for many decades; see [1-17]. As far as
these authors know, the earliest systematic study of the oscillation of Equation (1) was due to Myshkis [14],
who proved that Equation (1) is oscillatory when

1
limsup (f —7(t)) < oo and liminf (¢t — v(¢)) iminf p(t) > ~.
t—00 t—o0 t—ro0 e
In 1972, Ladas et al. [13] proved that Equation (1) is oscillatory if
t
L := limsup p(s)ds > 1, ()
t—oo  JT(H)
where the delay 7(t) is assumed to be a nondecreasing function.
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In 1979, Ladas [12] (for Equation (1) with constant delay) and in 1982, Koplatadze and Chanturija [10]
established the celebrated oscillation criterion

k := liminf t d !
= limin ./T(t)p(s) s> . 3)

The oscillation of Equation (1) has been studied when 0 < k < %, L <1 and 7(t) is nondecreasing,
see [8,9,15,16] and the references cited therein. In most of these works, the oscillation criteria have
been formulated as relations between L and k. For example, Jaro§ and Stavroulakis [8], Kon et al. [9],
Philos and Sficas [15], and Sficas and Stavroulakis [16] obtained the following criteria, respectively:

In(AG) +1 1-k—V1I-2k— K

L>="w 2
2
K2 K2
L>1- 555~ A0,
nd (k) —1+ /5@ T ZAE
InA(k) =1+ +/5—2A(k) +2kA(k
L> A0 , 4)

where A(k) is the smaller real root of the equation A = e?.

The same problem has been considered for Equation (1) with non-monotone delays, see [2,4,11,17-19].
The latter case is much more complicated than the monotone delays case. In fact, according to Braverman
and Karpuz ([2], Theorem 1), condition (2) does not need to be sufficient for the oscillation of Equation (1)
if 7(t) is non-monotone. To overcome this difficulty, many authors used a nondecreasing function 6(t)
defined by:

i(t) = Tgazﬂ'(s), t > to; 5)

hence, many results were obtained by using techniques similar to those of the monotonic delays case.
Most of these results were given by recursive formulas. Next, we give an overview of such results:

In 1994, Koplatadze and Kvinikadze [11] proved the following interesting result which requires the
definition of the sequence of functions {1;}{* as follows:

Pi(t) =0, (1) = eFo Pl g5 ©)

Theorem 1 ([11]). Let j € {1,2,...} exist such that

t a(t) )
limsup [ : p(s) elew PO g c(k), @)

t—00 ot

where k, 6, and p;, are defined respectively by (3), (5), and (6) and

® 0, ifk>1,
c =
17k7\/%72k7k2, sz <k< %

Then, Equation (1) is oscillatory.
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In 2011, Braverman and Karpuz [2] obtained the following sufficient condition for the oscillation of
Equation (1),
. t [‘5(” p(u)du
lim sup p(s) e’®® ds > 1. (8)

t—o0 o(t)

In 2014, Stavroulakis [17] improved condition (8) to

5(t) k= _ _ ]2
)ef‘r(s) pu) duds o1 1—k ; 2k — k . ©)

t
lim sup s p(s

t—o0

In 2015, Infante et al. [19] proved that Equation (1) is oscillatory if one of the following conditions
is satisfied:

t 8(t) J ) p(v)do
lim sup p(s) oJes) PU) Bigs <1, W
t—co g(t)
or

i i ' (Ak)—e) 51 p(u)du
imsup | limsu s)e , s ,
I p (1l p p(s) (s) ds) > 1 an
es0t N\t Jglt)

where g(t) is a nondecreasing function satisfying that 7(t) < g(t) <t forall t > t; and some t; > t.
In 2016, El-Morshedy and Attia [4] proved that Equation (1) is oscillatory if there exists a positive
integer n such that
. t oot Tisg 4is)ds
lim sup /( : gn(s)ds + c(k*)els) =i=0 1 >1, (12)
st

t—ro0

where k* := litm inf fgt(t) p(s) ds, c, g are defined as before, and {g,(t)} is given by
—00

t

w0 =p(t), a () =w() [ ao(s)elo s,

' Sy dna (w)du
Gn(t) = qu-1(t) /( ) Gu—1(s)els® I g =23, ...
g(t

Very recently, Bereketoglu et al. [18] proved that Equation (1) oscillates if for some ¢ € N the following

criterion holds .

8t p
lim sup p(s)eff(s) Peldugg 5 1 — c(k), (13)
t—oo Jg(t)

where .

Py(t) = p(t) [1 + [ pjele @t pye) = pe),

J8(t)
In this work, we obtain new sufficient criteria of recursive type for the oscillation of Equation (1),
when the delay is non-monotone and k* < % < L < 1, where L := limsup /. ;( " p(s)ds. In addition,
t—co ©

new practical lower limit-upper limit type criteria similar to those in [8,9,15,16] are obtained. These new
conditions improve some results in [2,5,8,9,11,13,16-19]. An illustrative example is given to show the
strength and applicability of our results.

2. Main Results

Throughout this work, we assume that ¢, g, k*, A, t; are defined as above and gi(t) stands for the ith
composition of g.
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For fixed n € N, we define {Ry;,,(t)}, {Qum,u(t)}, eventually, as follows:

Run(t) = 1+ [£ pls)elronPQmanliitye g 5
Qii(f) = PO g 5 1 i=1,2,..m
where ”
Quo(t) = (k) =€) (1+ (A k) =) [5§] p(s)ds),

Qos(t) = el Pl g 5
Qio(t) =Rip, i=12,...,m—1

LN

and € € (0, A(k*)).
Lemma 1. Assume that x(t) is an eventually positive solution of Equation (1). Then,

x(z(8))

x(t)

> Rm,n (t)/

for all sufficiently large t.

Proof. Since x(t) is an eventually positive solution of Equation (1), there exists a sufficiently large T > t;
such that x(t) satisfies eventually

X () +p(t)x(g(t)) <0, t>T.
Using ([5], Lemma 2.1.2), for sufficiently small € > 0 and sufficiently large t, we have

% = X(%(tt))) > AK) —e. w

On the other hand, dividing both sides of Equation (1) by x(t) and integrating the resulting equation from
stot,s < t, we obtain

t x(t(u))
x(s) = x(£)els P . (15)

Therefore,

t (x(w)) x(g(m)
x(t(t)) = x(t)eff(np(”)i&(:b) iy

> x(t)eMK)=9) Jry PO o

Integrating Equation (1) from 7(¢) to g(¢),

x(8(8)) —x(7()) + /Tij) p(r)x(t(r))dr = 0.

Using (14) as well as the nonincreasing nature of x(t), it follows that

(¢
X(§() ~ *(x(@) + (AE) — ) x(s(@) [ plriar <0
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Thus,
x(t(2) o [
> 1+ (A(K") —€ / r)dr
Hg(@) 21T [ 0
This together with (16) gives
X(T(t) o JAKD)=€) frg pl0) (1H AR ) [ p(r)dr)du
ONE
= el Pt _ g, p), (a7
Since (15) implies that 1) — PO (17) vields
x(z(t)) [y P(s)Qo1 (s
> . —
xH =" = Qoa(h).
Repeating this process, we arrive at the following inequality
x(z(1)
> .
MO Qon(t) (18)
On the other hand, by integrating Equation (1) from (¢) to t, we have
)+ / ))ds = 0. (19)
))
Using (15), we obtain x(7(s)) = x(t)e fro % Therefore, (19) implies that
x(z()) oo PO
0] _1+/ "ds = 0. (20)

Now, substituting (18) into (20), we have

X(T(t f-r(s)P 1) Qo,n (u)du _
RORE 1+/ ds = Ry u(b).

From the last inequality and (15), we obtain

x(;(%)) > effw.l’ )R1,(s)d fr(:)l’ )Quo(s)ds __ = Q1 (b).

It follows from this and (15) that

A simple induction implies that
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Substituting the previous inequality into (20), we get
x >1 +/ f-r(s)p 1) Q1 (u )d”ds — RZ,n(t)~
Therefore, by using the same arguments, as before, we obtain

x(T(t)) ! i PO Q1)
0] >1+ » p(s)e ds = Ryn(b).

O

Theorem 2. Assume that k* < % and m,n € N such that

t T (u) P@ORmn (@
lim sup /g p(s)e /T<5> pl s> 1 — c(k).

t—oco (t)

Then, every solution of Equation (1) is oscillatory.

eay

Proof. Assume the contrary, i.e., there exists a non-oscillatory solution x(t). Due to the linearity of
Equation (1), one can assume that x(t) is eventually positive. Now, integrating Equation (1) from g(t) to ¢,

we obtain

t
x(t) —x(g(t)) + /e(f) p(s)x(t(s))ds = 0.
By using (15), it follows that

)l g,

@U)f”
[\(')
x(g(t))e

x(z(s))

NERICE

Therefore, Lemma 1 yields

T(,,) P )Rm,n(l’)dl’dll

j\('
x(t(s)) = x(g(t))e
Substituting into (22), we get

<) (u)efTu("’) ,J(U)m,,,,l(p)dpdu

x(6) = x(g(0) + () || ple)e”

that is,
t (t) Sz () PR, (2)d0
[ plojeharte™ g <1 - X
Js() x(g(t))
for sufficiently large t. Therefore,
t 9(t) S PO Rmn (0)do
lim sup p(s)eff(s) plaerrt Mds <1 —liminf —— L x(t) .
toeo () e x(8(1)
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P, (t) *
However, htrr_l) g\f m > ¢(k*) (see [5], Lemma 2.1.3). Consequently,

t 8(t)
lim sup p(s)e’™®
t—oco  Jg(t)

fu( )p(v)Rm'y,(@)d’u
T(u d
plwe "ds < 1— c(k*),

which contradicts to (21). O

The proofs of the following two results are basically similar to that of Lemma 1 and Theorem 2.

Theorem 3. Assume that k* < % and
t

lim sup p(s)e

® (k) —€) 5] P A K°) €0 ) U0 0 p@Moduge g gy, (23)
t—oo /gt

where € € (0, A(k*)). Then, all solutions of Equation (1) oscillate.

Theorem 4. Assume that k* < % and m,n € N such that
. t L3 (1) Ry (1) .
lim sup : p(s)e’ts ’ ds >1—c(k¥). (24)

t—oo Y8t

Then, all solutions of Equation (1) oscillate.

Lemma 2. Let x(t) be an eventually positive solution of Equation (1). Then,

t t (t) $2(t) :
lim sup / p(s)ds+w(g(t))/ p(s)/g p(u)eﬁ(u) pRwEd g 5| =1 -M,
tooo \/g(t) 8(t) (s)
e () (5(0)

.. x(t x(g(t

M :=liminf —~—, and w(t):= .

t—oo x(g(t)) ®) x(t)
Proof. The positivity of x(t) implies that x(t) is an eventually non-increasing function. Integrating
Equation (1) from g(t) to t, we obtain

x(t) = x(g(0) + [ p(s)x(x(s))ds = 0. (25)

Since T(s) < g(t) for s < t, integrating Equation (1) from 7(s) to g(t), we have

®)
x(x(s) = x(g(0) + [ plu)x(x(u)a
Substituting into (25), we get
(*)
() = x(g() + () [ ps+ [ ) [ plupe(eluiuds o 20
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It is clear that T(u) < g%(t), for u < g(t). Therefore, (15) implies that

g (t)

v)d
x(x(u)) = x(g2())elrto P,
From this and (26), it follows that

t

x(t) = x(3() + x(3(1) [

Jg(t) Jg( (s)
Consequently,
' ‘ 0 IS poyw(o)do x(t)
ds +w s u)eltw P duds=1-—
/gm Pe) (5(6) /gm : )/r<s> ) x(g(t))

Therefore,

. t t 8 JED p(o)(o)do x(t)

lims s)ds + w( s (u) duds | =1—liminf .

e </g plgis i) [[ o [1 e ) R )

]

The proof of the following theorem is a consequence of Lemmas 1, 2, and ([5], Lemmas 2.1.2 and 2.1.3).

Theorem 5. Assume that k* < % and m,n € N such that

t—00 Jg( s)

t t (t) 2(t)
lim sup (/( : p(s)ds + (A(k*) —€) / )p(s) /f p(u)e ) p(©)Run(0)do 5 ds) > 1—c(k),
Jgl(t g(t JT

where € € (0, A(k*)). Then, every solution of Equation (1) is oscillatory.

Theorem 6. Let L := limsup f s)ds <1,0<k* < ]
t—oc0
(1) t
/( ) p(u)du > / p(u)du, foralls € [g(t), t], 27)
g(s s
and
A = liminf /gm (s)d (28)
= lim in s)ds.
t—o0 -T(t) p

If one of the following conditions is satisfied:

w1 AAK) /24 (1 AN (k) 242k A (k*
0 L> <>¢A<(m<>> ()

2
i) L>1+k+ s +A- \/(1+k*+ﬁ+A) fz(k*+ﬁ),

then every solution of Equation (1) is oscillatory.
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Proof. Assume that Equation (1) has a nonoscillatory solution x(t); as usual, we assume that x(t) is an
eventually positive solution. Let

¢ t () e v)w(v)do
I(t) = ‘/g(t) p(s)ds +w(g(t)) /g(t) p(s) /ﬂs) p(u)efT(w ey ds, (29)

where w(t) = % (xgét))). Therefore,

t t 8(s) t (1)
1) > /g o P+ 0(z() ( /g RE / ) P de/g RE /g ) P ds) :

In view of [5], Lemma 2.1.2) and (28), for sufficiently small €, we obtain

1(t) > /gtmp(s)ds—}—(/\(k*)—e) <(A—e) /;t)p(s)ds-i—/;t)p(s)/j:;)p(u) du ds>.

By using (27), it follows that

t t t
I(t) > (1+ (A(K*) —€) (A — d Ak") — du ds. 30
(2 1+ AK) ~e) (A=) [ p)s+ (20 =€) [ ple) [ pluyduds. @0
However, )
t t 1 t
duds = = d
[ p© [ v uds =3 ([ pisias)
Therefore, (30) implies that
t Ak*) — t 2
10> 1+ (@) - (Aa-0) [ peias+ XE)=E ([ pisyas) . 61
HO) 2 s()
On the other hand, from [9], we have
L X(H) .1
liminf —*~ >1—k" — ——. 32
t—oo x(g(t)) — A(k*) (32)
Therefore, Lemma 2 and (32) imply that I(t) < k* + ﬁ + € for sufficiently large t. Thus, (31) yields
t /\(k*)fz-:( t )2 1
1+ (A(k") —€)(A—¢€ / s)ds + ——2—— / s)ds | < I(t) <k*+ ——+¢
(14 (A(k") =€) ( ) g(t)iﬂ() > gmp() (t) AT

or equivalently,
(A(K*) —e) A2 +2(1+ (Mk*) —€) (A —e)) A —2k* — % —2e <0,

where
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Then,
—(1+ (MK —e) (A—e)) + \/(1 + (M) =€) (A=) +2(A(k") — €) (k* + 37k +¢)
A< .
Ak*) —e
Thus,
-+ AK) —e) (A—e) + \/(1+ (A(k) =€) (A=) +2(Ak*) —€) (k* + xksy +e)
L< .

Ak*) —€

Now, letting € — 0, we obtain

—1— ANKS) + 2+ (14 AA(K))? + 2k°A (k)
Ak

L<

This completes the proof of case (i).
To prove case (ii), integrating Equation (1) from g2(t) to g(t), we obtain

+{3(0) = () + [ pO(r(os =0,

which, by using the nonincreasing nature of x(t) and the assumption that t(t) < g(t), implies that

®)
x(g(8) =~ (g2(0) +x(20) [ ple)ds <o )

In view of (27), we have

Substituting into (33), it follows that

From this and (29), we obtain

t

1 t (1)
I(t) > s)ds + —————— s u)du ds.
02 [, PO+ Loyp©) [, P

Again Lemma 2 and (32) imply for sufficiently small e that

t 1 t g(t) 1
s)ds + —————— s w)duds < I(t) <k*+ —— +e. 34
/gmp() 1= [3p p(s)ds /gmp( )/r<s> P © Ak*) ey
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However, as in the proof of case (i), we have

/;;t) p(s) /Ti(;) p(u)duds = (/;;t) p(s) /j:) p(u) duds + /;t) p(s) /gfs(:) p(u) du ds>
((A —€) /g:r) p(s)ds + /th) p(s) /St p(u) du ds)
(A-e) ./gzt) p(s)ds + % <./gzt> p(s)ds>2. (35)

Combining the inequalities (34) and (35), we obtain

%

2A1(1 = Ay) +2(A—€) Ay + A2 —2a(e) (1 - Ay) <0,

where . .
A:/ s)ds, wa(e)=k"+ -7 +e

Thus,
A3 —2(1+a(e)+A—e)Ap+2a(e) >0,

which implies that A <14+ a (€) + A —€ — \/(1 +a(e) + A —e)? —2a(€), and hence

L = limsup r)p(s)dsgl-i-zx(e)—t-A—e—\/(1+0¢(6)+A—e)2—2¢x(e),

t—oo 3(t

Letting € — 0, we obtain

- L1 L1 2 L1
Letsk (k)ﬂk b+ ) 2 (k).

|
Remark 1.
(i)  Condition (27) is satisfied if (see [9,16])
p(g())g' (t) > p(t), eventually for all t.

(ii) It is easy to show that the conclusion of Theorem 6 is valid, if p(t) > 0 and condition (27) is replaced by

lim inf M =1.

t—o00 p(t)

Corollary 1. Assume that 0 < k < %, L < 1and t(t) is a nondecreasing continuous function such that

ot
s

T(t)
/T p(u)du > / p(u)du, foralls € [T(t), t].

(s)
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If
/. 2
L>min{1+)\3’($2k/\(k),1+k+/\(lk)— 1+(k+ﬁ> } (36)

then Equation (1) is oscillatory.

Remark 2.

1-  Condition (21), with n = 1 and n = 2, improves conditions (2), (8), (9) and (10), respectively.
2- Condition (23) improves condition (11).

3- Condition (24), with n = 1, improves conditions (13) with { = 1.

4- It is easy to see that

—1+/3+2KA(K) _ InA(K) =1+ /65— 2A(K) + 2kA(K)
< NG ,

A(k)
for all A(k) € [1,e]. Therefore, condition (36) improves condition (4).
The following example illustrates the applicability and strength of our result.
Example 1. Consider the first order delay differential equation
() +pt)x(t(t) =0, t>2, (37)

where (See Figure 1)
T(t) =t —1—asin® (v (t+a)) +a,

and
e te2n 2n+1—a],
(t) == a(ll,a) (ﬁ* é) (t—=2n—1)+ (1§a)/ teRn+1—a 2n+1],
P (12), te2n+1,2n+2—a],
=) (5-%)(*—271—2)—5-@, te2n+2—u 2n+2],

where n € N, « = 0.0001, B = 0.505 and v = 20,000. Throughout our calculations, we take g = ¢. It is
clear, from the definition of § and T, that

F—1<t(t) <8(t) <t—1+a
Notice that
ot 2n+1—u r2n+1—a

K =k= litminf p(s)ds = lim p(s)ds = lim p(s)ds = %. (38)
— 00

T(t) n—o Jr(2n+1—a) n—eo Jon

Then, A(k) = e, and 1=5=Y1=2=k ~ 01365429862
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Figure 1. The graph of .

Since

4 . (k=€) [, pn (1+00-) [201) p(r)ar )
P(t)Rl,l(t) = p(t) |:1 + /( : p(s)efr(s)r’(u)e < 1 ) duds )
T(t

for e = 0.0001, we have

1 t 1 t 1 MO0 Sy aget
PR > G {1 ¥ /t el TR s | ~ 1.00006322.

Now, assume that
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Then,
2n+2—a 5(2n+2—u)
Jen+2-0) = [ p(s) exp ( / p<u>R1,1<u>du) ds
J6(2n+2—a) J1(s)
2n+2—a 2n+1—a
/ p(s) exp (/ p(u)Rl,l(u)du> ds
J2n+1 Js—1+ua
2n+2—n ﬁ 2n+1—a
/ exp <1.00006322 du> ds
2n+1 (1 - DC) s—1+a
> 0.867626.
Therefore,
-1 -2k —i2
limsup J(t) > nlgn J(2n+2—a) > 0.867626 > 1 — 1=k ; 2k k ~ 0.8634570138.
t—o0 «©

Consequently, Theorem (4) with n = m = 1 implies that Equation (37) is oscillatory. However, by using (38),
condition (3) does not hold.
Let

L) < /til a f 2 &P (/s:m . f 2 P (/u: %dv) du) ds = 0.7901391991.

Consequently, limsup J;(t) < 0.79014, which means that conditions (7) with j = 3 and (10) fail to apply.
t—co

N
In addition, since

./zSZt) ps)exp </7[(5:) p(u)du> < /til (1 f ) P </s:1+a (1 f tx)du> !

it follows that

t 0 A2
lim sup - p(s)exp </( : p(u)du) < 0.6571023948 < 1 — 1ok L-2k—K ~ 0.8634570138.
3 (s

[ 2

Therefore, none of the conditions (7) with j = 2, (8) and (9) are satisfied.

Define
L(t) = /(Szt) p(s) /:(s) p(u) exp </:(u) p(v)dv> du ds + c(k) exp (/{5;) p(s)ds) .

It follows that

L) < /til (1 Euc) /:_1 (1 f ) &P (/:_1 (1 f “)dv> du ds +-e(k) exp (/ril (1 f rx)ds)
< 0.776165,

so limsup Jo(t) < 0.776165. Thus, condition (12) with n = 1 fails to apply.

t—co
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Nouw, let us define the following functions:

Be) = [/, e (160 —e) [ pluan)
and , 56)
Ju(t) = /‘S(t) p(s) exp </T(s) p(u)Fl(u)du) ds,
where .
=1+ / v) exp (/(v) p(u)du) dv.
Since

LB .
< — ~~ 2.
Fl(t) <1+ 11—« exp (./v—l 1— wdu) dv ~ 2.088615495,

and A(k) —€e<e, itfollows that ]3(t,€) < Ge(t) and ]4(t) < G2A088615495(t)/ where Gw(t) is deﬁned by
t S(t)
Guw(t) = / p(s) exp (w/ p(u)du) ds, forw > 0.
() Jr(s)

Next, we estimate the upper limit of G, (t) for w = e and w = 2.088615495.
For0 < ¢ <1 —w, we have

2n

21+ 5(2n+Q)
Go(2n+¢) = / s) exp <w/ (u du) ds
5(2»1+§ 7(s)
2n+( n+{— 1+a
/ s) exp (w/ > ds
2n+i— 1
2n—a 2n+(— 1+zx
= / s) exp <w/ > ds
2n+(— 1

2n+(—1+a
a)/ p(u)du> ds
s

2n+¢ 2n+—1+w
+/ p(s) exp <w/ p(u)du) ds,
2n s—1

which implies that

Co(2 N e 1, B )4
v < [0 e (o[ e [, ) e
2n B 2n+{—1+a B ) d
L aee (e gl

21+ 1 20+ —1+a /5 B p
+/2n 7(1706)eexp<w/571 =) u) s

1 (1.372732323 o« (03679804513-+0.13713427220) _ () 37730303 0001010101010 (5000+1)
w

Q

—80'00005050505050 w (10000 ¢+1) 1 1.980198020 80‘5050505050 w (—1+40.00005050505050 v

—1.980198020 e0.00005050505050 w—1 > .

Therefore, G 08615495 (21 + §) < 0.7725 and Ge(2n + §) < 0.9162 forall € [0, 1 — a].
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In addition, if 1 —a < ¢ <1, then

Go(2n+¢Q) < /22n p(s) exp (w/:n%ilﬂ p(u)du> ds

n+g—1 -1
2n+( 2n+0—1+w
+ p(s) exp <w/ p(u)du) ds.
J2n Js—1
Therefore,
2n ﬁ 2n+(—14a /3
Go(2n+¢Q) < /2n+g4 -0 exp (w/5,1 7(170()‘114) ds

2n+1—a 1 2n+(—1+a /5 i i
+/2n 7(17a)eexp(w - i—a) u> s

2n+g 2n+{—1+
+/n p exp(w/n t_P du)ds

2n+1—a (1 - 06) s—1 (1 - lx)

1 - )
~ e0,5051010101&) _ e0.0000SOSOSOSOSOw(10000§+1) +1.980198020e 14-0.5050505050cw¢ +0.00005050505050c

w

71.980198020971+O'5050505050w§70'5049494949“7 T e0.0001010101010(0(5000.0@ —4999) e0.0000SOSOSOSOSOw) .

Thus, G2.088615495(2n + C) < 0.6529 and Ge(Zn + é) < 07899f01" all ¢ € [l -, 1]
Using similar arguments, we obtain:

G2.088615495(2n + 7+ 1) < 0.7603, Ge(2n + g) < 08737f01’ all e [0, 1-— lX]

and
G2.088615495(2n +0+ 1) < 0.7603, Ge (27’[ + é) < 08681f0r all ¢ € [1 -, 1]
Then,
62.088615495(t) < 0.7725, forallt € [2}’1,21’1 + 2},7’[ €N,
and
Ge(t) < 09162, forallt € [2n,2n+2],n € N.
Consequently,
lim sup <limsup ]3(t,e)> < limsup Ge(t) < 09162 < 1,
e—0t t—o0 t—o0
and
1—k—+v1-2k—k?
lim sup ]4(t) < limsup G2.088615495(t) <0.7726 <1 — > =~ 0.8634570138.
t—roo t—ro0

Then, conditions (11) and (13) with | = 1 respectively fail to apply.
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Abstract: In this paper we carry out a complete Noether symmetry analysis of a generalized coupled
Lane-Emden-Klein-Gordon-Fock system with central symmetry. It is shown that several cases
transpire for which the Noether symmetries exist. Moreover, we derive conservation laws connected
with the admitted Noether symmetries. Furthermore, we fleetingly discuss the physical interpretation
of the these conserved vectors.
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1. Introduction

In 2017 [1], the authors studied both Lie and Noether symmetries of a Lane-Emden-Klein-Fock
system with central symmetry with power functions namely,

Ut — Upy — Mr+17_0,
n auP
Utt — Upr — ?U‘r + o =0, (1)

2 01
uti*urr**ur*’j =0,
r T
2 ub
Ott — Opr — ;Ur + 1‘7 =0. (2)

System (2) has been studied in [2] for both Lie and Noether symmetries together with the
associated conservation laws.

Systems of this type occur in several physical phenomena, see, for example, Refs. [1-4] and
references therein. These type of system can also be viewed as a natural extension of the famous
two-component generalization of the nonlinear wave equation, viz,

m
gt — Uy — Uty — uf =0, 3)

Symmetry 2020, 12, 566; doi:10.3390/sym12040566 77 www.mdpi.com/journal /symmetry
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with the real-valued function u = u(t,), and p representing the interaction power while the independent
variables (t, ) symbolize time and radial coordinates respectively in m # 0 dimensions [4].

In 2019 [5], the authors studied the generalization of system (1) where the power functions v7 and
uP are replaced with arbitrary elements namely, 1(v) and g(u) respectively. Thus system (1) becomes

n v
Ut — Upp — —Up + (n) =0,
r r
n u
Ot — Opr — ?vr + g](,n) =0. “4)

It is worth mentioning that, if the parameter n = 0 in system (1), then system (1) reduces to the
Lane-Emden system

Uyx + thyy + 0P =0,
Uxy + Uyy + ul] = Or (5)

under the complex transformation (x,y,u,v) — (t,ir,u,v), where p and ¢ are non-zero constants.
This system has been extensively studied for its Noether and Lie symmetries [6]. Furthermore, if the
parameter n = 0, in system (4), then system (4) transforms to a generalized Lane-Emden system

Uy 4 Uy +h(v) =0,
Uyx + vy +8(u) =0, 6)

under the aforementioned complex transformation. In [7], authors applied the classical symmetry
method to investigate the symmetries of system (6).

In [5], the authors applied the method of modern group analysis to study a generalized coupled
Lane-Emden-Klein-Gordon-Fock system with central symmetry (4). Motivated by the recent results
in [5], we study the aforemention system (4). To the authors” knowledge, the method of Noether
symmetry analysis has not been used in the study of a generalized Lane-Emden-Klein-Fock system
with central symmetry (4). Thus in this paper, we aim to compensate for this absence by carrying out a
complete Noether symmetry classification of system (4) and derive the connected conservation laws of
system (4). Since system (4), has a Lagrangian structure, thus the knowledge of Noether theorem [8]
gives us an elegant way to construct conservation of system (4).

The structure of this paper is as follows. Firstly, we seek to establish the admitted
Noether symmetries of a generalized coupled Lane-Emden-Klein-Gordon-Fock system with central
symmetry (4) associated with the standard Lagrangian. Next, in Section 2, conservation laws connected
with the admitted Noether symmetries are derived. Concluding remarks are summarised in Section 3.

2. Complete Noether Symmetries Analysis

Several authors have done much work on Noether classification for a system of PDEs. See for
example [6,7,9]. Here we perform a complete Noether symmetry analysis of system (4) with respect to
the standard Lagrangian. System (4) has a Lagrangian structure. This prompts the following Lemma.

Lemma 1. The generalized coupled Lane-Emden-Klein-Gordon-Fock system with central symmetry (4)
establishes the Euler-Lagrange equations with the functional

J(u,v) :/ / L(t,r,u,v,us,vt, Uy, vy )dtdr,
o Jo

where

L= %(r"utvt — v, — /h(v)dv - /g(u)du). (7)
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is the connected function of Lagrange.

Proof. The insertion of £ in the Euler-Lagrange equations [6,9] gives

oL oL oL oL
= - = _p(ZE)_Dp (=
du u t<au,> r<8ur>’
u 1 1
= *% =, Di(r"or) = = Dr(=1"0r),
n
()
n n
n u
= Uy — Uy — —Ur+ g(n) =0,
r r
oL oL oL oL
ad caduy 5 Y Eicad I 5 WY Rhdad
do v t<avt> r<Bvr>'
h(v 1 1
= f—sl ) _ ;Dt(r”ut) - EDr(fr”ur),
n
= h(o) v) - l(fnrnflu, — 1"y,
n n n
n h(v
= Uy — Up — —Ur + IS") =0,

Hence this complete the proof. [J

Let x = (x',---,x") be n independent variables and u = (u',--- ,u™) m dependent variables.
An operator (the sum over repeated indices is presupposed)

i 9 9
X= §’(x,u)ﬁ + Ua(x/”)w ®)
is called Noether point symmetry generator of the coupled system (4) connected to the Lagrangian £ in
(7) if the Killing-type equation,
XWL 4+ Dy(E) L = DA, ©)
holds for some point-dependent potential terms A = (A?) where A’ = A(t,r,u,v), i = 1,2. We now

revisit the celebrated Noether Theorem [6,8], that is, corresponding to each Noether symmetry,
there exist a vector T = (T*) with components

i i oL i s i
Ti = g’c+—j(:7]- —ul@®) - A (10)
ou;
which is a conserved vector of system (4). The solution of (9) leads to overdetermining systems of
PDEs. Solving the resulting systems of PDEs prompts the following results.

T = a(tr),
g = b(t/r)/
171 = —dy(t,r,0)u— ;bujtk(t,r),
;72 = d(trv),
n n
Al = T—d[u+ r—ktv+s(t,r),
n n
n n
A? = fr—dru - 7’—krzﬂrw(t,r),
n n
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(dou —k)g(u) + gbug(u) —df(v) — (by +ay) {/h(v)dv + /g(u)du}
=" (dyt — dpr ) 4 1" (ki — k)0 — 0" Hdput + ky0) 4 sy + wp). 11)
A complete analysis of Equation (11) yields the following results.

Theorem 1. Suppose n # 0,h(v) and g(u) are arbitrary functions, then the Noether generator of a generalized
coupled Lane-Emden-Klein-Gordon-Fock system with central symmetry (4) and the associated conservation laws
are given by (12)

)
Xllfg,
A'=0,

12)

Tl1 ffutvtffuv, /h dvff/g

T? = 7u¢vr + —u,vt

Theorem 2. Let the elements h(v) = av + B,g(u) = yu + A, with a, vy, B, A are constants, a7y # 0 and n
arbitrary. Then the Noether symmetries of system (4) and the connected conserved vectors are (12) and

d d
X, = k(t,r)a +f(t,r)av = —uft —ukt, A2 = ——ufr ukr,
with kit — ke — 2k + 5 f =0, ftt frr — yfr‘*‘rnkfo (13)
= ’"fut + r kvt — %uft - %vkt,
T2 = 7uf, - ’nlfu, - ’nlkv,.

Theorem 3. Suppose that h(v) = 01, ¢(u) = au?, a,y # 0. Then the Noether operators of system (4) and
the associated conservation laws are as follows;

o 2(g+p+2)
(i) ifn=—"—"—""1p,q #0,+1, then we have (12) and
A e PR

X a—&-i—iui—ivi

2_ Yt o p+1 ou g+1 9v
Al =0,
T} = —ﬂ(utvt + u,vp) — #(attul’”rl + 2r'*uvy) — ;('ytv“l + 2r'*uv)—

2 n T n(p+1) n(q+1)
rn+1

(vsuy + uoy),
T22 = _rn+1 (upor + uy0) — 7(041'11”*1 —2r'"uv,) — 7(71’0'”1 —2r'"u,0)+
n n(p+1) n(g+1)

7(vtur + upvy).

(ii) if p = q = —1, v = «, n arbitrary. Here we get the generic case (12) and
] 9

;
T31 = —(uvy — uyv),

T? = " (o — uvy).
It should be noted that in any other case one recovers (12). It should also be observed that when p = q = 1, this
falls into Theorem 2.

Theorem 4. Let the elements h(v) = avf, g(u) = ye=™, a,y,m # 0, p # —1. Then the Noether
generators of system (4) and the corresponding conservation laws are;
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(i) ifn = %, ¥ = &, n,m arbitrary. Here the generic case (12) extends by one Noether generator with
the associated conservation laws;

Xy =tm(p+ 1): +rm(p + 1); +2(p+ 1)% — 2mv%,

Al =0,

T, = 7ﬂmtu,v, - ﬂmtutvf (pil)tvwl + Lmmu 4 2y, '"’"H w0p — mrouy — Moy,

T2 = s+ "o, — (;’inrw’“ + Lypemmit — —vr +7 mtutvy + " mou, 4+ - mtvtur

It should be noted that in any other case one recovers (12). This analysis wzll also be encountered in Theorem 5.

Theorem 5. Suppose that h(v) = we?, g(u) = yuf, g, v, # 0. Then the Noether operators of systent (4)
and the associated conserved vectors are;

(i) ifn = p i , ¥ = &, n, A arbitrary. In this case, the generic case (12) enlarges by one operator with the

following conserved vectors;

d d d d
Xp = tA(q + 1)5 +rA(g+ 1)5 +2(g+ 1)5 - 2)\0%,
Al =0,
TZ] = _%”)\turvr — %n)\tutyt — ;1(;il)tup+l + th —Av ZL” _ }Lrn+l w08 — Ar'tuy — }Ly"+l -
Tz2 = #Autvt + #/\u,v, - (/q\+l) rudtl 4 2 are —Av —u, +r )\tvtur +r"Auv, + L /\tutv,

It should be observed that in any other case one recovers (12).

The aforementioned theorems can be proved by inserting the values of X;, n, h(v) and g(u)
into Equation (11) and these will satisfy Equation (11). Moreover, substituting these values into
Equation (10) one obtains the associated T!. These T’ then satisfy the divergence condition.

Remark 1. It is worth mentioning that for any case that do not fall in Theorems 2-5, the Noether algebra is
one-dimentional and is generated by Xy. It should be noted that Theorem 2 cannot be directly obtained as a
consequence of the results of [1], since the functions h(v) and g(u) are not linear, but affine functions, hence
these give some new results. In addition, Theorems 4 and 5 exploit new forms of h(v) and g(u) which also lead
to some new results. The cases when h(v) and g(u) are constants are discarded.

3. Concluding Remarks

A complete Noether symmetry classification of the generalized coupled Lane-Emden-
Klein-Gordon-Fock system with central symmetry (4) was carried out. Several functional forms
of the elements /(v) and g(u) which resulted in Noether point symmetries were derived. Thereafter,
conservation laws connected to the Noether point symmetries were obtained. Conservation laws are of
undisputed significance. From the mathematical point of view, when analyzed, they can be employed
to detect integrability. Although conservation laws are useful in the analysis of solutions of differential
equations, we will exclude this analysis for our future work. The results of the problem under study
were motivated by the recent work in [1]. However, the results derived therein were not complete
since the function /(v) and g(u) were only considered to be power functions. However, in the present
work, the function /(v) and g(u) were consider to be arbitrary, and this resulted in some new and
more general results. The authors thank the anonymous referees whose comments helped to improve
the paper.
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Abstract: Space non-integer order convection—diffusion descriptions are generalized form of integer
order convection—diffusion problems expressing super diffusive and convective transport processes.
In this article, we propose finite difference approximation for space fractional convection—diffusion
model having space variable coefficients on the given bounded domain over time and space. It is
shown that the Crank-Nicolson difference scheme based on the right shifted Griinwald-Letnikov
difference formula is unconditionally stable and it is also of second order consistency both in temporal
and spatial terms with extrapolation to the limit approach. Numerical experiments are tested to
verify the efficiency of our theoretical analysis and confirm order of convergence.

Keywords: Crank-Nicolson scheme; Shifted Griinwald-Letnikov approximation; space fractional
convection-diffusion model; variable coefficients; stability analysis

MSC: 26A33; 35R11; 65L.20

1. Introduction

Fractional differential equations (FDE) have attracted the attention of many researchers and
scientists due to their importance in different fields of study such as viscoelasticity, fluid mechanics,
physics, biology, engineering, and flows in porous media (see [1-6] and the references cited therein).
As different experiments and implementations have shown, non-integer space derivatives have been
used to develop anomalous diffusion to which a particle spreads at a rate inconsistent with the
integer Brownian motion problem in the direction of both time and space. When non-integer order
is replaced by the second order derivative in a diffusion equation, it acts to enhance the process
which we call super-diffusion [7-12]. Laboratory experiments and field-scale tracer dispersion
breakthrough curves (BTCs) are suitable for exhibiting early time arrivals that are not captured
by the integer order derivatives and these non-Fickian phenomena can be controlled by non-classical
order convection—diffusion and dispersion equations (FCDE) as it was explained in [13]. To increase the
number of applications, there should be significant interest in constructing numerical schemes to solve
a well known space fractional convection—diffusion model that has space variable coefficients. In most
cases, non-integer order differential problems have no exact solution, so various iterative and numerical
approximations [3,9,14] must be pointed out in advance. In general, these kinds of approaches have
become important in finding the approximate solutions of fractional differential equations, so extensive
numerical methods have been developed for space fractional convection—diffusion equations such
as the spectral method [15], finite volume method [16,17], finite difference method [2,9,14,18-26],
finite element method [27-30] and collocation method [31,32].

Symmetry 2020, 12, 485; doi:10.3390/sym12030485 83 www.mdpi.com/journal /symmetry
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When the discretization of domain over the region (which belongs to the geometry) is not complex,
finite difference approximations are easier and faster than other methods (see [16,33] for further details)
to get numerical solutions. In [34], the author used an unconditional stable difference method for
time-space fractional convection—diffusion problems with space variable coefficients with first order
convergence both in time and space. The Crank-Nicolson finite difference method for one-sided space
fractional diffusion equations using an extrapolation method to get second order convergence was
studied in [23]. In [9], the explicit and implicit finite difference methods are discussed for a one-sided
space fractional convection—diffusion equation with first order convergence in both time and space.
A first-order implicit finite difference discretization method for a two-sided space fractional diffusion
equation (SFDE) is also applied in [10]. Recently, an unconditionally stable second order accurate
difference method for a two-sided time-space fractional convection-diffusion equation was constructed
in [35] using the weighted and Shifted Griinwald-Letnikov difference approximation. It is not suitable
to apply the weighted combined with shifted Griinwald-Letnikov difference approximation for
one-sided Riemann-Liouville fractional derivative to have second order accurate in space. To deal
with such issues, it is important to develop a numerical scheme that leads to evaluate a one-sided
space fractional convection—diffusion problem. Thus, the main focus of our study is to have temporal
and spatial second order convergence estimates for one-sided space fractional convection-diffusion
equations based on a stable finite difference method and using spatial extrapolation to the limit
approach. The scheme has been treated using the Crank-Nicholson method with the novel Shifted
Griinwald-Letnikov difference approximation and the algorithm has been examined both theoretically
and experimentally.

Let us consider space-fractional convection-diffusion equation with variable coefficients:

au(aai,t) +C(x)aué§,t) _ d(x)a"‘ggcai,t)

+p(xt), xe(LR), te(0,T],ac (1,2]; (1)

with the given initial condition:
u(x,0) =g(x), L<x<R,

and homogeneous Dirichlet boundary conditions:
u(L,t) =0, u(R,t)=0, 0<t<T,

where ¢(x),d(x) and g(x) are continuous functions on [L, R] and p(x,t) is continuous function on
[L, R] x [0, T]. Here u(x, t) is the concentration, d(x) > 0 is the variable diffusion coefficient, ¢(x) > 0
is the fluid variable velocity which means the system is evolving in space due to a velocity field
and p(x,t) is sink term so that the fluid transport is from left to right. For the case of integer order
(« = 2), Equation (1) gives to the classical convection—diffusion equation(CDE). In this study, we have
only considered the fractional derivative case which describes a physical meaning in [36] and it
involves only a left-sided fractional order derivative. We have assumed that this one-dimensional
space fractional convection—diffusion problem has sufficiently smooth and unique enough solutions.

The structure of this paper is arranged as follows. In Section 2, we introduce some preliminary
remarks, lemmas and definitions and we show the formulation of the new Crank-Nicolson with right
Shifted Griinwald-Letnikov difference scheme in Section 3. In Section 4, we describe the unconditional
stability using Gerschgorin Theorem and convergence order analysis of the scheme. In Section 5,
numerical tests are implemented to show the relevance of our theoretical study and the conclusions
are put in Section 6.
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2. Preliminary Remarks

Definition 1. The Riemann fractional derivative operator DS with order « is written as:

(D) (x) = —— ﬂ/:( “H g w0 %)

I(r—a)dx’ x —t)r-rtl
where r—1<a<r, ré€N, t>0.

Definition 2. The left hand side and the right hand side fractional order derivatives, respectively, in Equation (1)
are the Riemann—Liouville fractional derivatives with order « which are given by:

(D)) = Foyaar s (s
) = s [ e @

forr—1<a<r, xei

Definition 3 ([3]). Let u be given on R. The standard Griinwald—Letnikov estimate for 1 < a < 2 with
positive order w is defined by the formula,

w]((“)u(x —kh, t), 4)

we also define the Griinwald—Letnikov difference operator as:

Ny
WA () ~ Y 0 u(x — ki), > 0,x € R, ®)
k=0
where ( 1o ' 1)
o — o — k4
wl® = . ©)

is called Griinwald—Letnikov coefficient which is the Taylor series expansion w(z) = (1 — z)* which is the
generating function. We can expressed the coefficients by the following recursive relations.

(2) (@) a+1 ) (@)
k

wy =1lw =(1- wp 1, k=1,2,... (7)

Lemma 1 ([37]). Assume that 1 < a < 2, then Griinwald—Letnikov coefficients a},ia) satisfy:

—1
—a < 0,‘4ng> = 70&(&2 ) >0

1> 0 > o > >0 ®)
Ek:o“’k —OZk Owk <O Ny > 1.

(a) (a)

w —1(411

The Shifted Griinwald-Letnikov difference operator expression is suitable for our purpose
because, it allows us to estimate (D%u) (x), which is defined in Equation (2), numerically in an
accurate way. According to [14], right shifted Griinwald-Letnikov difference operator with p shifts for

t order Left R-L fractional derivative of u(x,t),x € [L,R] at x = x,, can be expressed as:

1
(Dfu) (x,t) ~ — Y wMu(x—(k—p)ht) )
k=0
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where

Xm = L+ mh,h = %,m =0,1,2,...Ny.

pY

Lemma 2 ([38,39]). Let u € C¥'(R) that has a finite degree of smoothness with (D%u)(x) which is
approximated by h=" (Afu) (x) possesses an asymptotic expansion in integer powers of the step-length h,
then an expansion in even powers of h for the Shifted operator can be written in the form:

Ay (x):i(fl)j “u LA W (10)
j=0 2

Lemma 3 ([39]). Let u € C"*3(R) all derivative of u up to the order n + 4 belong to L*(R). Then the Fourier
transform of the Griinwald—Letnikov difference operator defined in Equation (5), is

b = [ o an

Theorem 1. Let u € C2"*3(R) with all derivatives of u up to order 2n + 3 belong to L' (R). For p > 0 define
the shifted Griinwald—Letnikov operator:

(88 Ju(x) = gw,i‘”u (x— (k= p)h),

with w,g“):(fl)Zk (ﬂ"z‘k):(u"z‘k). Then,if L = —oo in Equation (2), for any computable coefficient ay , which is

independent of h, u and x, we have
n—1
B (8) () = (D) (x) + Y b (D20) (x)12 + O(2")
k=1

uniformly in x € R.

Proof of Theorem 1. We closely follow the result described in [9,10] for the unshifted
Griinwald-Letnikov formula and also in [23] for the shifted Griinwald-Letnikov formula. We can see
that with the Riemann-Lebesgue lemma, the assumptions on u indicates for real positive constant Cy
and from the condition which is imposed on u, we have

|a(t)] < Cy (1+] )72, (12)

From Lemma 3 for all + € R the Fourier transform for u(x) of the Griinwald-Letnikov
approximation is

ii(t) = /&R u(x)e™dx.

From the definition of Fourier transform, we have observed that for a constant a € R, we have:
Fllu(x—a)) () = e™a(t).

The function

have the Taylor expansion

Wap(z) = Z ayz*, (13)

86



Symmetry 2020, 12, 485

where ay=(—1)% ( aZk) ( aZk) converges absolutely for |z| < 1 since the function wy,p(z) is bounded on
R. The shifted Griinwald difference approximation (Ay,,)u(x) € L'(R).

Thus, we have

(o]
—u 71tph Z 1kth

k=0

o
_ hﬂxefitph <1 _ eitph) ﬁ(f)

F () (1)

. o
[ 1— E”h —itph ~ . . ~
(—it)® (—zth) e MP(t) = (—it) wa,p (—ith)ii(t) (14)
since wy,p (—ith) is analytic around the origin, we express it as an even power expansions
o0
Wap(z) =Y gz
k=0

which absolutely convergent for all |z| < R. For this a bounded function wy,,(z) on R, there exist a
real positive constant C, which satisfy:

1 — elx ® p-1 e
‘( — > =Y ay (—ix)
k=0

is bounded uniformly in x € R. For any value |x| < R, we have

<Gy x" (15)

(wap(—i) z (=i | = | Y (=i | < P ) (B ) [ePE < Calaf
k=n k=n
(16)
which is bounded on R. For the other case |x| > R also, we have
: 1 ' ipx 2t 2n
}wa,p (—zx)‘ = . ePY| < RE < Cq x| 17)
where Cy = 7 2 < coand also
2% on 2(k—n) 2
. n ® —n n
—ix)*| < x| ;;o |Gy )1 1] < Cs x| (18)

with Cs = Y

(azk) ’ R%=21 < 00, Now, we set that

n—1

ou
2k—2.
R n’ Ra+2n + k;)

Ak
k=0

Cy = max{i agy

R2k7211 }

had n—1 s
Z |a2k‘ RZk—Zn = Z |ﬂ2k‘ R2k727/’ + Z |a2k‘ R2k7271
k=0 k=0 —n

since

20(

C2 sz+2n

+ Z |a2k‘R2k 2n
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Then, this implies that Equation (15) holds for all x € . From Equation (17), we can write

n—1

]:(h7 }1p Z aZk 1X+2k th ( )Jr (p(t’h)

where
Gk, h) = (—it)" (w,xp (—ith) Z ay (—ith) ) ii(t)
since
(—it) % () = (fofz") ().
Therefore, we have
(—it)** () € LY(R).
Moreover, we see that
¢(t,h) € LY(R),
and with the conditions imposed on 1, we can say that (1 + |x|*" ™ a(t) is bounded on R.
Thus, |t[** 72 |(t)| € L(R). This implies that,
|p(t, )] < CH2" (11>

for k € R with C = C;C,. Therefore using the Fourier inversion transform, we have

n—1
h (Aﬁ,pu) (x) = (DYu) (x) + Y ax (D“jzku> (x)h%* + p(x, h),
k=1

where

o(x,h) = ‘C/Re’”x(ﬁ(t,h)dt' < C/R|¢(t,h)dt| <,

At last, we have

n—1

he (A;’j , )(x) = (D%u) (x) + Y an(DC%u) (x) W% + O(h2"). (19)
k=1

O

Remark 1. From Equation (10), it can be seen that for p = «/2, the error takes its minimum value and a
second order convergence is achieved. We need the grid points x,, — (k — p)h to find an optimal positive integer
p that makes p — a/2 is minimum. It is numerically proved in [3] that for the value 0 < « < 1,p = 0is
acceptable; while for 1 < « < 2,p = 11is optimal.

Remark 2. Theorem 1 is the base of Extrapolation to the limit. Therefore one can apply it the Shifted
Griinwald—Letnikov difference operator to obtain the convergence rate with arbitrary high order h*,k =
1,2,3,...,n such that
58,0 () —a(85, ) ()
1—-q

,0<g<1

(q is fixed) converges to (D% u)(x) + O(h?).

88



Symmetry 2020, 12, 485

3. Problem Formulation of the Scheme

Consider the following one-dimensional space fractional convection—diffusion problem:

a”(a’;’t) - _C(x)aug;,t) +an? aia i p(x,t), (x,t) € (LR) x (0,T]
u(x,0) = g(x), re (LR (20)
u(L,t) =0,u(R,t) =0, teo,T]

which is based on shifted Griinwald-Letnikov difference method with 1 < & < 2 on a finite domain
L <x<R.

Crank—Nicolson Scheme for Time and Shifted Griinwald Difference Scheme for Space Discretization

We partition the finite interval [L, R] with a uniform mesh in the space size step h = (R — L) /Ny
and the time step T = T/N;, in which Ny, N; are non-negative integers and the set of grid size points
is symbolized by x,;, = mhand t, = nT for0 < m < Ny, 0 < n < Np. Set ty, 11,0 = (tpy1 + tn)/2 with
0<n<N -1

We use the following notations:

un+1 —yn
u'yln = u(xm/ tn) p’rin-*—l/z = P(xnllt71+1/2)15tug1 = uzcm = C(xm)/dm = d(xm)-

Applying the C-N technique for the time discretization of Equation (20) gives to

C
Jtuzl = 47;: (”1:;;11 - n+1 +um+1 m 1)
1 Ny—1
- w1 Lo (45) = i+ o) @

In space discretization we have used the central finite difference method for the convection term
and the Shifted Griinwald-Letnikov operator for the space fractional derivative with the approach of
spatial Extrapolation to the limit, respectively.

See the full discretization of the scheme:

n n n+1 n+1
u;ifrl —up, B —Cm (um+l I i ”mfl>
T n 4h
1 m+1 P pn+1
n+z m
thx ZO kZ wk m—k+1 + 2 : (22)
z 0

Multiplying Equation (22) by 7 the discretization equation, we have

n+1 no . —CmT, oy n n+1 n+1
Uy — Uy = ) (”m«H —Uyq T W1 — umfl) +
dnT - +1/2
n
24 Z Z m k+1 +TPm (23)
z=0 k=

The above equation is used to predict the values of u(x, t) at time 1 + 1, so all the values of u at
time # are assumed to be known. For simplification
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fn = T, 17 = YT, then we have
(1 @wl) TS <_£lm rlzﬂwz) uzltll
(- ne (o)
+ (”Zﬂwo + V2m> m+1 + o (WZ “’k umk+1> (P:’n+2> . (24)

Both the convection and diffusion variable coefficients are (Ny — 1) x

which are defined by

Hm

Hm

(Nx — 1) diagonal matrices

T .
Edlag (C1,C2,C3,..CN 1),

T ..
thdlﬂg (dl, dz,dg, ...de,l) .

These discretization together with Dirichlet boundary conditions which results in a linear system
of equations for which the coefficient matrix is the sum of lower triangular and upper-diagonal
matrices. The above discretization can be re-arranged to yield:

(1- T 1 + (-

Hm
2

Nm

2

1m
2

(

1+

wy )”m

m
2

o« Hm
+( (U0+ >

VTM_%"‘UZ) n+1 +
i 5o
N m+l el
Y1+ o 5 Zwk”m k1) FT(Pu ). (25)
k=

Denoting U}, as the numerical approximation of uj,, we can construct the C-N scheme for

Equation (20)

(- (-

Hm Hm

2 “’0)

1) s+

(_2
= (1+'77
wé—&-ﬂm

) Ui

(3

I is the (Ny—1) x

Hm
2

N
2

m+1
m (Z wk
k=3

wf) Uyl +

)

un+1

n+1
m+1 pLos

m—k+1

M Mm n
(2 T3 “’2) m=1
mi1 T T (Z WUy, k+1) +T(Pn+2) (26)

(Nt —1) identity matrix with A, as the matrix coefficients.

These coefficients,form = 1,2,3,.., Ny —1,n = 1,2, ..., Ny — 1 are given by:
0, n>m+2
L %wé’x), n=m+1
Amm =4 (1= o), n=m 7)
(fWmeéw By, n=m-—1
al®, w<mot
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The finite difference scheme (24) and (26) defines a linear system of equations as

(I+ AU = (I—A)u"+r(p§§f2) (28)
un+l _ [u;tJrl’u;Hrl’ ,unN+11]T

1
ot

n+1 + Ny—1 Ny—1
0,2, Tpy Tp;,xfl-&-(Lz + L ],

Theorem 2. Suppose that 1 < a < 2, the coefficient matrix defined in Equations (24)—(27), then the diagonal
matrix and the coefficient matrix satisfy:

Ny—1
A > Y |Apul,m=1,2,3,., Ny — 1. (29)
n=0,m#1

Proof of Theorem 2. As we have seen from the coefficient matrix defined in Equation (27),

Am,m+1 = % - Wmeélx) = Hzm 772m <0

_ 2 _
Apmm—1 = —%wéw—% = —%(“ > “), but from Lemma 1, T8 S Ofort < & < 2 mean that
2
2w
2( 3 ) <0.
Whenn < m—1, wehave, '72"’w5")n+1<0andwhenn—m Amm—lf%wlk —1+;72mo¢>0.

This implies that Zn 0 m;él [Apmn| < Amm-
Therefore, the diagonal matrix is strictly dominant. [J

4. Theoretical Analysis of Finite Difference Scheme

In general for analyzing convergence and stability, we consider the following description.
Let x; = {v v = {vm} : {xm = mh}N w0 =vn, = O} be the grid function.
For any v = vy, € xj,, we define our point-wise maximum norm as

[V|[eo = maxlérrlSNx|Vm|r (30)
and the discrete L2-norm

€]

4.1. Boundedness of the Fractional Scheme
The Classical Crank-Nicolson scheme combines the stability of an implicit finite difference method

with its accuracy which produce second order convergence in both space and time.

Theorem 3. Crank-Nicolson scheme for solving space fractional convection—diffusion equations given by the
following problem:

ou(x,t) ou(x,t) o"u(x, t)
o T =AW
which is based on shifted Griinwald—Letnikov difference approximation scheme is bounded for 1 < a < 2.

+p(x, t). (32)

Proof of Theorem 3. Consider C-N scheme for the space-fractional convection—diffusion problem for
1<a<2
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+1 _ ntl
wpt gy —om (= g )
T 2h
1 m+1 n+1
(@), 1+ Pm + P
zha (Z(:) kZE) W Uy k+1> (33)
J

Here, we have shown the convergence and boundedness of the scheme by taking the smaller
time-step in terms of Lax-Richtmyer stability analysis that uses a weaker bound (see [40]). Our matrix
A has an eigenvalues of A that have positive real parts, and, we also have found a strictly dominant
matrix. These eigenvalues which are centered in the disks at each diagonal entries as:

Apm=(1— 2w1) (1+o¢2)

with = 45,y = T,‘f—;ﬁ From the Gerschgorin Theorem in [41], the radius of the matrix can be
expressed as
2 2
Ny m+1
E o] - |- T,
n=0,m#1 2 n=0

m+1

2
Z wm n+1

IN

13-

(a)

Since from the Griinwald coefficients we have w,,” .

1 < wglx) and wi“) = —u, we have that:

N, 2 N 2 s
(Am,n) S Z (Am,m) S HAm,mHz
n=0,m#1 2 n=0,m#1 2
Nm Hm ’ (a) 2 ‘ Mm 2
< - == < — .
= H( 2 A= ‘1+ 2 “Hz

For a bounded ratio of time-step T and space-step i with nt < T, we have

[CAma)" < (14 )"

From the relation of Parseval’s Theorem, [40]

n/2
”Am,m”z < (1 + %“) < eaT/2~
which shows that the scheme is bounded. [J

4.2. Stability Analysis

Theorem 4. Let Uj;, be the numerical approximation of the exact solution u},, then the C-N finite difference
scheme (28) is unconditionally stable.

Proof of Theorem 4. Consider the matrix coefficient of the difference approximation for the
problem (20) can be written as described above

(I+ A U™ = (1 - A)U" + Tpiit /2, (34)
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Lete" = {e{', ey,e5, ..., e”er }, and take the relation between the error ¢"*1 in U"*! and the error ¢" in
U" which is given by the linear system

e = (I+A)" 11— A)e™. (35)

First of all, we must show that the (non-real valued) eigenvalues of the coefficient matrices

A have positive real parts. For wglx) =

w,(f) > 0. In addition to this, —w{ = a > Z,I(\’:O,k 21 wy, for the value N > 1. As stated in Gerschgorin
Theorem ([41], pp. 136-139), the eigenvalues of the given matrix A are inside the disks centered at each
diagonal entry.

—ua with fractional order 1 < a < 2 and k # 1; we have

A = (1= =14 T > o,

with radius
3 I T @ T
m= Y, |Awnl= Zwm win < (1+35).
n=0,m#1 n=0

These Gerschgorin disks are belong to the right half of the complex plane. Thus, the eigenvalue of
the coefficient matrix A has positive real part which implies that A has an eigenvalue A if and only
if (I — A) has an eigenvalue (1 — A) if and only if (I + A)~!(I — A) has an eigenvalue <1+/\> From
the first part of this sentence, we have seen that all the eigenvalues of the matrix given by (I + A)
have a radius larger than unity which implies the matrix is invertible. Now we Can see from the above

description the real part of A is non-negative which we can conclude that 1 ix A

Thus, the spectral radius of the system matrix (I + A)~!(I — A) is strictly less than unity which implies
that the difference scheme is unconditionally stable. [J

4.3. Convergence Analysis

First of all we have given the Truncation error of the C-N scheme. It is obvious to conclude that:

_ n+1/2
u(xm,th)T u(Xp, tn) _ <8u§;,t)> +0(e?).
ou(x,t) o u(x, t) /2 1 o1 (X, by1) 0" u(xm, tyy1

<C(x) ox +d(x) ox¥ " = o2\ ox +dn ox*

1 ] t 0“ t
+ 5 (cm ”(J;'Z’ ) +d ”éif’ ") +0(7). (36)

d t t — 1t

C(Xm) ”g;c/ ) ~ u(xm+1/ n+1)2hu(xm 1s 14+1) +O(I’l2). (37)

From the above Extrapolation to the limit Theorem for n = 1, we got

u(x, t m+1
485( ) ~ Z gk um k+1 +O(h ) (38)
k=0

Therefore the local truncation error of (20) is given by T/ = O(? + th)

Theorem 5. Let u}, be the exact solution of problem (20), and U]}, be the solution of the finite difference scheme
(26), then for all 1 < n < N, we have the estimate
ey = Unlloo < c(7+h)

where ||uy, — U || o =maxi<m<n, |ty — U], c is a non-negative constant independent of h and T with ||.||
stands for the discrete L?-norm.
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Proof of Theorem 5. Denote ¢ = uj;, — U};, where e" = (e;’,eg, ey e"Nﬁl). We have ¢V = 0, we have
from Equations (26) and (27) if n = 0,

Ry, = <7]24m — ’%"w(()“)> el 1+ (1 4 Im ) o
- <’T?‘m - %“’?) eyt — %nlgw;(f)@}n—mr
ifn >0,
R (-Hm %wé >> ol (1+ Iy e,
- (_zm *%“’y)) = Z“’k AR
where RIFL < ¢(t?2 +h),m = 1,2,..,Ny —1,n = 1,2,3,..,,N; — 1, c is non-negative constant

independent of / and .
We can use the mathematical induction to prove the Theorem. Let n = 1 and assume [¢;| =
maxi<m<n,_1ley|, we have the following expression.

= (1) - ()l
(4= 4ot - 4 et b

j—n+1
WM w) B @\ a1 S @
<2—2‘*’o )ej—1+< )C’/+< 5 W2 >3j+1—52wk i n+1

lle*leo

+

IA

= R} <c(x+n).

Suppose that if n < 7,||e"||o < c(T? + h?) hold and assume n = r+ 1, let

r+1
e’
|

0 cu,((“) < 0,m=1,2,..., Ny. Therefore,

s
MAxX1 <<, 1 |€}

emH m‘ < < 2#; %wém) r+1‘+ <1+%a¢> e;;ﬂ,
W j
b (F- L) o] - fz% |
—Hi 1 —Hi T Ui
= <2 - Zwé )) e]Hll ( )eiﬂ (T - j“’gx > ]rﬂ Z“’ V+;+l

— ‘R]’.“’ <c(t®+h)
which completes the proof. [
Remark 3. The Crank-Nicolson scheme, for classical convection—diffusion equation, provides stable C-N finite
difference method that is second order convergence in time and space. Also a study based on C-N finite difference

method with the spatial extrapolation to the limit method, see Theorem 1, is used to get temporal and spatial
second order for one-sided SFCDEs with space variable coefficients.
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5. Numerical Tests
Problem test 1

1. Consider the space-fractional diffusion type of problem:

ou(x,t) o"u(x,t)
a1 o

+p(x, t)

with initial condition
u(x,0) = (2 —x*);0<x <1

homogeneous Dirichlet boundary condition
u(0,t) =0=u(1,t)

with variable diffusion coefficient,
d(x) =T(1.2)x",

and source term
p(x,t) = (6x° —3x2)e"

The exact solution is
u(x,t) = (x2 —x3)e!

All numerical experiments are implemented using Theorem 1 and C-N scheme with the space domain,
0 < x < 1and time domain, 0 < t < T. Figure 1 shows the maximum error produced by C-N scheme
for large enough time domain and numerical solution is close enough to the exact solution using
C-N scheme with & = 1.5 in Figure 2. The maximum error and second order convergence for the
fractional diffusion and fractional convection—diffusion equation with variable coefficients are given in
Tables 1-3.

Figure 1. The Maximum error by C-N scheme at (T = 10, Max — Error = 6.5276¢~"),
(T = 20, Max — Error = 1.72446’08),1)( = 1.5 left to right, respectively, for example 1.

Figure 2. The exact (left) and numerical (right) solution by C-N scheme at T = 1,4 = 1.5,7 =001 =k
for example 1.
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Table 1. The maximum error and convergence order of the C-N scheme for FDE in example 1.

a =125 x =15 a=18
At Ax Max-Error Order Max-Error Order Max-Error Order

1/50 1/50  4.9807e—04 - 4.0046e—04 - 1.4048e—04 -
1/100 1/100 1.0660e—04 22241 8.8946e—05 2.1707 3.6848¢—05 1.9307
1/200 1/200 2.4413e—05 2.1265 2.0643e—05 2.1073 9.4393e—06 1.9648
1/400 1/400 5.8239e—06 2.0676 4.9592e—06 2.0575 2.3887e—06 1.9825
1/800 1/800 1.4211e—06 2.0350 1.2146e—06 2.0296 6.0078e—07 1.9913

Table 2. The maximum error and convergence order for FCDE in example 2.

T=1 T=5
At Ax Max-Error Order Max-Error Order

1/50  1/50  1.4048e—04 - 2.5297e—05 -

1/100 1/100 3.6848¢—05 1.9307 7.4748e—06 1.7589
1/200 1/200 9.4393e—06 1.9648 2.0122e—06 1.8933
1/400 1/400 2.3887e—06 1.9825 4.9017e—07 2.0374
1/800 1/800 6.0078e—07 1.9913 1.0620e—07  2.2065

Table 3. The maximum error and convergence order by C-N for SFCDE in example2at T = 1, = 1.55.

At Ax Max-Error  Order

1/50 1/50 2.6e—03 -

1/100 1/100 7.695e—04 1.7563
1/150 1/150 2.144e—04 1.8436
1/200 1/200 5.688e—05 1.9143

Problem test 2
2. Consider the space-fractional convection—diffusion type of equation with variable coefficients:

ou(x,t) ou(x,t) o%u(x, t)
= t
5 +c(x) Py d(x) i +p(x, )
with initial condition
u(x,0) =(x*—-x);0<x<1
homogeneous Dirichlet boundary condition
u(0,t) =0=u(1,t)
with variable convection—diffusion coefficients respectively,
1 1
c(x) = x5,d(x) = xT0,
and source term Mt 1)
2t « a+ a—1
= 2 -T 1
Pl t) = ¢ (2 —x%) ~ (o) + e 1)
The exact solution is
u(x, t) =e 2 (x* — x)

Figures 3 and 4 show the numerical and exact solutions for fractional diffusion and fractional
convection—diffusion problems with large enough time domain in example 1 and 2, respectively.The
exact and numerical solution of fractional convection—diffusion equation by C-N scheme is also given
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in Figure 5. In Table 4, the maximum error and first order convergence in space is obtained using C-N
scheme without extrapolation to the limit approach by fixing the time step.

e
— "
i3 *_Num (o 08
-
01 =
-l x
o VIR
- ’;; 0s
b
.

il

Figure 3. Numerical and exact solution by C-N scheme at & = 1.5, 7 = h = 0.01, with(T = 10,T =
30, T = 40) left to right-down respectively, for example 1.

Figure 4. The exact (left) and numerical (right) solution by C-N scheme for the FCDE at (h = T =
0.005,0 = 1.5, (t = 5, max —error = 4.0657¢=%) for example 2.

Table 4. The Maximum error and convergence order produced by C-N scheme for example 3 at
T =1,N; = 100.

a =135 «=15 x =175
Ax Max-Error Order Max-Error Order Max-Error Order

1/50 4.5e—03 - 2.8e—03 - 1.7e—03 -

1/100 2.7e—03 0.7370 1.6e—03 0.8074 8.9641-04 0.97224
1/200 1.6e—03 0.7549  8.6405e—04  0.8889  4.6491e—04  0.8981
1/400 9.5896e—04  0.7385  4.7955e—04  0.8494  2.4086e—04  0.9488
1/800 5.7034e—04  0.7496  2.6609e—04  0.8498 1.2473e—04  0.9494
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Figure 5. The exact (left) and numerical (right) solution by C-N scheme for the FCDE at (h = T =
0.01, (t = 2, max —Error = 4.2158¢=%),x = 1.75) for example 2.

Problem Test 3
3. Consider the space-fractional convection—diffusion type of equation with variable coefficients:

aug;,t) +C(x)auéi,t) _ d(x)a“giai,t)

+p(xt)

with initial condition

u(x,0) = x*(1 - x)
homogeneous Dirichlet boundary condition

u(0,t) =0=u(l,t)
with variable convection—diffusion coefficients respectively,

c(x) = x%°,d(x) = I(2.8)x%/*

and the forcing function
p(x, ) = 2x%(1 — x)t13/T(2.3) + 0.3x 8¢
The exact solution is
u(x,t) = x>(1—x)e*
Problem test 4

4. Consider the space-fractional convection—diffusion equation with variable coefficients:

au(a);,t) +C(x)aué§, t) _ (X)B“L;)Si,t)

+p(xt)

with initial condition
u(x,0) = x*(1—x)

homogeneous Dirichlet boundary condition
u(0,t) =0=u(1,t)
with variable convection—diffusion coefficients respectively,
e(x) = x%%,d(x) = x¥/*

and the forcing function
plx,t) = 2x%(1 — x)£3/T(2.3) + 0.3x1 8¢~
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The exact solution is
u(x,t) = x*(1—x)e!

Problem test 4 is experimented with the grid size reduction extrapolation approach stated in [23]. We
have smooth enough numerical and exact solutions by using C-N scheme in Figure 6, and Table 5
shows the maximum error with the error rate is given for space fractional convection—diffusion
problem with a grid size reduction extrapolation method.

alpha=1.1, =01

alp=14,t=0.1

Figure 6. The exact (left) and numerical (right) solution by C-N scheme at (h = T = 0.0025, (t =
0.1, max —Error = 1.4e 9, a4 = 1.1) for example 4.

Table 5. The Maximum error and error-rate produced by C-N scheme for example 4 at t = 0.1.

a =125 a =155
At Ax Max-Error Error-Rate Max-Error Error-Rate
1/50 1/50 1.91e—02 - 1.52e—02 -
1/100 1/100 9.9e—03 1.93 7.9e—03 1.9
1/200 1/200 5.2e—03 1.90 4.3e—03 1.84
1/400 1/400 2.8e—03 1.86 2.4e—03 1.79
1/800 1/800 1.6e—03 1.75 1.4e—03 1.7

6. Conclusions

The one dimension space fractional diffusion and fractional convection—diffusion problem with
space variable coefficients is solved by the fractional C-N scheme based on the Extrapolation to the
limit approach of right shifted Griinwald-Letnikov approximation. The fractional C-N method, for
the fractional diffusion problem and fractional convection—diffusion equation with space variable
coefficients, is consistent and unconditionally stable with second order convergence. Numerical
examples confirmed that the C-N method is suitable for the space fractional convection—diffusion
problem even for a large value of time domain.
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Abstract: We consider linear differential equations with variable delay of the form
X' (1) + p(t)x(t —7(t))=0, t > to,

where p: [tg,00) — [0,00) and T: [tg, 00) — (0, c0) are continuous functions, such that t — 7(f) — oo (as
t — 00). It is well-known that, for the oscillation of all solutions, it is necessary that

t
holds, where A(t) ::/ p(s)ds.

B :=limsup A(t) >
Jt—1(t)

t—ro0

1
e

Our main result shows that, if the function A is slowly varying at infinity (in additive form), then under
mild additional assumptions on p and 7, condition B > 1/e implies that all solutions of the above delay
differential equation are oscillatory.

Keywords: oscillation; delay differential equation; variable delay; deviating argument; non-monotone
argument; slowly varying function

MSC: 34K11; 34K06; 26A12

1. Introduction and Preliminary Results

Consider the following linear differential equation with variable delay:
¥(E)+p)x(t—T()=0, t=to 0

where p: [y, 00) — [0,00) and T: [y, 00) — (0, c0) are continuous functions, such that t — 7(t) — oo (as
t — o0). Note that t — 7(t) is not assumed to be nondecreasing. Let f_; = inf{s — 7(s) : s € [tp,0)}
and note that t_1 € (—o0, () holds. Then, a continuous function x: [t_1,00)— R is called a solution of
Equation (1), if it is continuously differentiable on [f(, c0) and satisfies Equation (1) there.

Such equations, and, in general, delay differential equations with either constant or variable delay
arise naturally in a multitude of models from biology, physics, engineering, chemistry and economy. For
an extensive introduction to the theory of delay differential equations, we refer to the books [1,2], whereas
for more on their applications we recommend the reader to study [3,4].

This paper is concerned with the oscillatory behaviour of Equation (1). By convention, a solution
is called oscillatory if it has arbitrary large zeros and is nonoscillatory otherwise. Results on oscillation of
retarded first order equations already appeared in the works of Johann Bernoulli [5]. The first systematic
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study of oscillatory and nonoscillatory behaviour of Equation (1) goes back to Myshkis [6]. He showed
that, in case the functions T and p are bounded, then

inf t(t) inf p(t) > 1 )
te(ty,0) te(ty,0) e
implies that all solutions of Equation (1) are oscillatory, whereas condition
1
sup T(t) sup p(t) < . (3)

te[t_0,00) te(t_0,00)

guarantees the existence of a nonoscillatory solution.

Since then, the question of oscillation has received much attention and many results have been
published providing sufficient conditions guaranteeing that all solutions are oscillatory and others that
establish the existence of a nonoscillatory solution. For more details, we refer the interested reader to
monographs [7-9] and to the survey papers [10,11]. Here, we only point out some results that are most
relevant from our perspective.

Ladas, Lakshmikantham and Papadakis [12] proved that all solutions of Equation (1) are
oscillatory, provided

lim sup t p(s)ds > 1, t — 7(t) is nondecreasing, and p(t) > 0forall t > f. (4)
t—soo  JE=T(t)

The following important contribution is due to Koplatadze and Chanturija [13]. For the proof, see
also e.g., Theorem 2.1.1 of [9].

Theorem 1 ([13]).

(i) If
liminf [ p(s)ds > - 5)
s)ds > —,
gaty t—7(t) P e
then all solutions of Equation (1) are oscillatory.
(i) If
t 1
lim sup p(s)ds < =, (6)
t—sco JE=T(t) e
or, more generally, if
t
/ p(s)ds < 1 for all large t, (7)
t—1(t) e

then Equation (1) has a nonoscillatory solution.

After these central results, many works have focused on filling the gap between Conditions (2) and (3),
as well as between the necessary and the sufficient conditions given by Theorem 1 and Condition (4). For
more on such results, see, e.g., the recent survey by Moremedi and Stavroulakis [10].

It is worth mentioning that, in case the functions T and p are constant, then both Conditions (5) and (2)
reduce to condition Tp > 1/e, which is in this case not only sufficient, but—in view of Inequality (3)—also
necessary for the oscillation of all solutions. Another immediate corollary of Theorem 1 is that, if T(¢) is
constant T > 0, and p is T-periodic, then fttfr(f) p(s) ds is constant and Condition (7) is sharp.

Motivated by these facts, Pituk [14] recently proved that, for constant delay 7, there is a class of
functions p, for which the “almost necessary’ condition Tlimsup,_, p(t) > 1/e is sufficient for the
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oscillation of all solutions of Equation (1). More precisely, he showed in Theorem 1 of [14] that, if p is
slowly varying at infinity with liminf;_,c p(t) > 0, then

Tlimsup p(t) >

t—o0

1
= ®)
implies that all solutions of Equation (1) are oscillatory, where a function f: [ty, o) — R is called slowly
varying at infinity if, for every s > 0,

f(t+s)—f(t) >0 ast— oo. )

In a subsequent paper, Pituk, Stavroulakis, and the present author [15] generalized the above result
and gave a class of functions p—broader than T-periodic—for which Condition (6) is ‘almost sharp’. More
precisely, the following theorem was proved.

Theorem 2 ([15]). Let the function T in Equation (1) be constant, and function p be nonnegative, bounded and
uniformly continuous. Assume further that the function t — f:f . p(8) ds is slowly varying at infinity. Then,

t t
lim inf p(s)ds >0 and limsup p(s)ds > % (10)

e t—oo JE-T

imply that all solutions of Equation (1) are oscillatory.

The purpose of this paper is to show that Theorem 2 remains valid in case of variable delay, provided
7 is uniformly continuous and bounded. The proof is similar to that of Theorem 2; nevertheless, some
technical difficulties also arise due to the variable delay.

In the next section, we present our main theorems and give some hints to support applicability of the
results. Then, in Section 3, we provide an illustrative example. Section 4 is devoted to conclusions.

2. Results
The following theorem is our main result.

Theorem 3. For some positive numbers M and x, let p: [tg,00) — [0, M] and T: [y, o0) — (0, x] be uniformly
continuous functions, and suppose that the function

t
A:to+x,00) = [0,00),  A(t) = / CL (1)
t—1(t
is slowly varying at infinity. Then,

1
< (12)

liminf A(t) >0 and limsup A(t) >
t—oo t—co

imply that all solutions of Equation (1) are oscillatory.

Before we prove the theorem, we make some comments, mainly to support applicability of the result.

From Theorem 1, it is apparent that condition lim sup,_, ., A(t) > 1/e is necessary for the oscillation
of all solutions, so Theorem 3 is sharp in this sense. Example 9 of [15] showed that the slowly varying
assumption is important: even in the constant delay case, the theorem does not hold if we omit that
assumption.
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We remark that uniform continuity of p and T are guaranteed, if they are globally Lipschitz continuous,
which is the case if they are differentiable with their derivatives bounded on (to, ).

Let us also devote some comments to functions that are slowly varying at infinity—we shall call them
slowly varying for brevity.

The class of slowly varying functions was studied already by Karamata [16] in a multiplicative form.
For more information about slowly varying functions and their characterization, we refer the reader to the
monograph by Seneta [17]. In particular, for the relation between the two terminologies, see the remark
below Theorem 1.2 in Chapter 1 of [17].

Here, let us mention only one characterization of slowly varying functions given by Pituk [14] (in
the additive form, see Formula (9)): a continuous function f: [ty, o) — R is slowly varying if and only if
there exists t; > to, such that f can be written in the form

f(t)y=c(t)+d(t), forallt>ty, (13)

where c: [t,00) — R is a continuous function which tends to some finite limit as t — oo, and d: [t;,00) —
R is a continuously differentiable function for which lim; d'(t) = 0 holds.

The next lemma will be essential in our proof.

Lemma 1 ([13]). Suppose that p: [tg,o0) — [0,00) is a continuous function satisfying

ot
lim inf p(s)ds > 0.

t—eo Ji—(t)

If x is an eventually positive solution of Equation (1), then, for all sufficiently large T,

sup ———~——=>
tzIT) x(t)

Proof of Theorem 3. Assume to the contrary that x is an eventually positive solution and all assumptions
of the theorem hold (if the solution x is eventually negative, then take the solution —x).
By virtue of Lemma 1, there exists T > t + k such that x(t) > 0 holds forall t € T — x and

K = sup M

< 0. (14)
1 x(b)
Then, there exists a sequence {t, },en C [T, o), such that limy,_,e0 t; = 00 and

lim A(t,) = limsup A(t) = B.

n—re0 t—o0
Let us introduce the following sequence of functions:

yn(t) = %, pu(t) =p(tn +t) and 7,(t):=7(t,+t) forallt > —xandn e N. (15)
n
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Then, applying (1) leads to the equation

pon X (ta 1) —plta+O)x(ty +E—T(ty +1))
yn(t) - X(t,l) - X(ty,)
= —p(ty + )yn(t — T(tn +1)) (16)
= —pu(Dyn(t — (1)) (17)

Now, we would like to pass to the limit by applying the Arzela-Ascoli theorem for the above sequences
of functions {y, }nen, {Pn tnen and {7, },en, hence we need to establish their uniform boundedness and
equicontinuity. Uniform boundedness, respectively equicontinuity of {p, },en and {7, } e follow from
the boundedness, respectively uniform-continuity of functions p and .

It remains to check these properties for {y, },cn. For this, note that by virtue of Equation (1) and
Equation (14) we obtain that the inequality

Xty +t—T(ty + 1))

Xty +1t) = —p(ty +1t) Bt D)

xX(ty +t) > —KMx(t, +t)

holds for all t > 0 and n € N. This immediately implies

As y, is positive on [—k, c0), we obtain inequalities

!
t
71<M§y”()§0 forallt > 0and n € N. (18)
Yn(t)
Integration leads to
kMt <28 <0 forallt>0andn e N, (19)
yn(0)

Taking into account that y,(0) = 1 for all n € N, we obtain that
e KM <y (h) <1 (20)

holds for all t > 0 and n € N. Now, Inequalities (20) and (18) imply that {y,},en and {y} },en are
uniformly bounded on [0,0). Furthermore, the uniform boundedness of {y,,} yields that functions
Yn are globally Lipschitz continuous with a common Lipschitz constant, and consequently {y, },en is
uniformly equicontinuous.
In view of the above, by the Arzela—Ascoli theorem, we may assume (by passing to a subsequence
without changing notation) that the limits
y(t) = nlglgoyn(t), q(t) = nlglc}o pu(t) and o(t) = nlglc}o T (t) @1
exist and are continuous on [0, ), and the convergence is uniform on every bounded subinterval of [0, c0).
Note that
KM < y(h) <1 (22)

also holds forallt > 0and n € N.
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Furthermore, from Equation (16), together with the uniform continuity of functions p and 7 and the
uniform equicontinuity of {y, },cn, we obtain that {y//, },cy is also equicontinuous on [k, %). Recall that
the sequence {y/, } ,cn is uniformly bounded on [0, o). Hence, according to the Arzela—Ascoli theorem,
we may assume (after passing to a subsequence if necessary) that the limit lim, . ¥}, (#) exists for all
t € [k,00), and the convergence is uniform on all bounded subintervals of [k, c0). This combined with the
fact that limy, e ¥ (1) = y(x) yields (see, e.g., Theorem 7.17 of [18]) that

y'(H) = lim v, (t)

n—oo

holds for all t > «. By virtue of Equation (17),
Y (1) = = lim pu(t)yu(t — w(t)) (23)

is satisfied for all t > x. From Equation (21) and the (uniform) equicontinuity of {y, },cy, one can easily
derive that

Jim v, (t— (1) = y(t —o(t))

holds for all t > k. Thus, Inequality (22) impies that y is a positive solution of equation

y'(8) = —q(t)y(t = o(t)). (24)

As a final step, we will apply Theorem 1 (i) to show that every solution of Equation (24) is oscillatory,
which is a contradiction. Thus, we need to verify that Equation (24) fulfils the hypotheses imposed on
Equation (1) and that Inequality (5) holds.

First, observe that q(t) € [0, M] and o(t) € [0, «] forall t > « follow immediately from their definitions
and from the assumptions on p and 7, respectively. Note that we have not yet shown that ¢(t) is positive
for all t.

Next, we prove that Inequality (5) is satisfied. For this, let us fix t > x and note that, since p, converges
uniformly to g on the interval [t — (), t], we obtain

ot t ot =T ()
/ g(s)ds = lim pn(s)ds = lim (/ pu(s)ds + pu(s) ds).
t =T (t) t

—o(t) n—00 Jt_g(t) n—eo —o(t)

The functions p, are uniformly bounded, and 7,(t) — ¢(t), as n — oo, so the limit of the last integral
vanishes. This in turn leads to

ot t

ds = 1i th+s)d

/Hr(t)q(s) * Tl tf'((tyﬁrt)p( nots)ds
byt

= lim (u)du

=00 Jt, 4 t—7(ty+t)

= lim A(t, +t) = lim A(t,) =B >
n—oo n—o0

Q| =

Here, the last inequality and the last equality hold by assumption, whereas the last but
one equality follows from the slowly varying property of A. Hence, ftf— o(t) q(s)ds is constant B,
and thus Inequality (5) holds.
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The only condition that still needs to be verified is that ¢ is positive for all t > k. Notice that this
follows immediately from the above formulas: since

0<B= /: q(s) ds < Mo(t)

—o(t)

holds for all t > «, thus o(t) > B/M for all t > «.
Therefore, Theorem 1 (i) can be applied for Equation (24) with T := 0, fp := x and p := g to obtain
that every solution of Equation (24) is oscillatory, which contradicts Inequality (22). [

The following lemma may be helpful to verify the slowly varying property of A without having to
evaluate it.

Lemma 2. For some ty € R and positive number «, let p: [tg,00) — R be bounded and locally integrable,
and T: [ty, 00) — [—k, k] be any function. If both p and T are slowly varying at infinity, then so is the function

t
A:lto+x00) R, A(t) = /H(t)p(s)ds.

To prove this lemma, we first need to state the following result (see Lemma 1.1 of [17]).
Lemma 3. If p: [ty, ) — R is Lebesgue measurable and slowly varying at infinity, then, for all finite interval I,
supy; |p(t+s) — p(t)| = 0,as t — oo.
Proof of Lemma 2. Fort > tj + k, we have
oF 0 0
A(t) = /t p(s)ds = / p(t+ 1) du = / Pl ) = p(t)dut T ()p(0). (25)

—(t) —(t) —T(t

From this and the triangle inequality, we obtain that, for any fixed 7 € R, the inequalities

[A(t+71)—A(t)| < ‘fT(t+r)p(t+r+u) —p(t+r)du

0
n ‘lr(t)p(t+u) ~p(t)du
+ |T(t+ rp(t+r)— 'L'(t)p(t)|
< [ \p(t+r+u)fp(t+r)\du+/j p(t+u) — p(t)| du
+ [t(t+r)p(t+7r) — T(H)p(t)]

<2K< sup |p(t+r—+u)—p(t+r)+ sup p(t+u)p(t)|>

ue[—x,x u€[—x,x
+lp(t+r)llt+r) =T+ [T(B)[p(t+71) = p(t)]
hold. Now, if we let t — oo, then the last two suprema vanish due to Lemma 3 and because p is slowly
varying. On the other hand, the last two terms also tend to 0, thanks to boundedness and to the slowly

varying property of functions T and p.
Therefore, lim; o A(t +7) — A(t) = 0 holds forallr > 0. O

Note that, for A to be slowly varying, it is not sufficient to assume merely that at least one of p and T
is slowly varying. This is the case even under the additional assumptions of Theorem 3 on p and 7. This
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can be readily seen by considering examples p =1 and 7(t) =2+ sint, and T = 7 and p(t) := 2 +sint,
respectively. In both cases, function A will be 27r-periodic, but nonconstant, so it cannot be slowly varying.

Our last theorem is a corollary of Lemma 2 and Theorem 3, and it gives another generalization
of Theorem 1 of [14] in case p is bounded.

Theorem 4. For some positive numbers M and « let p: [tg,00) — [0, M] and T: [tg, 00) — (0, ] be continuous
and slowly varying at infinity. Then Condition (12) implies that all solutions of Equation (1) are oscillatory.

Proof. First, Lemma 2 infers that function A from Equation (11) is slowly varying. As already noted after
Theorem 4 of [15], the slowly varying property together with continuity implies uniform continuity. Hence,
p and T are uniformly continuous, so Theorem 3 applies, which finishes the proof. [J

Let us briefly consider the case when p is unbounded, and slowly varying. If we further assume that
p(t) > 0holds for large ¢, and 7 is such that there exists some 7y € (0, k], for which lim inf;_,.. T(¢) > T
holds and t — 7(t) is nondecreasing (note that Theorem 1 of [14] meets these assumptions), then, using
the slowly varying property of p, it can be easily shown that limsup,_, . ]ti ) p(s) ds = oo. In particular,
Condition (4) is fulfilled, which yields that all solutions are oscillatory regardless of Condition (12).

3. Example

Before concluding the paper, let us consider the following example, which may look a bit artificial.
This is because our intention was to design it in such a way that—hopefully—no other known results
could guarantee the oscillation of all solutions. Obviously, it is not possible to be aware of all the related
results, and to check whether they are applicable; nevertheless, we shall exclude applicability of many
classical, as well as many recent theorems.

Consider the equation

x/(t)+<ﬁ+§sin\/f>x(t7(2n+scosﬂ)) =0, t>0, (26)

where 6 € (0, y&-) and & € (0,27) are small positive constants that will be determined later. Functions p

and 7 are clearly positive and bounded, so Equation (26) is a special case of Equation (1) with

1
p(t) = %Jr&sin\/f, T(t) =2 +¢ecosVt and ty=0.

Note that the functions sin v/t and cos v/ are slowly varying at infinity, since their derivatives vanish
there (see Equation (13)). This in turn yields that both p and T are slowly varying, and, thus, in view of
Lemma 2, A is slowly varying as well.

On the other hand, a direct calculation shows that

2 t 4
_ 7t+scosxf+0~

Alt in /s ds.
(1 = e [ o5
This immediately implies
L€ Samte) < liminfA(f) < limsup A(f) < 2% 4 527 +¢) @7)
27e = oo =meup - 2re '
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Now, by setting t, = (2n7)? and #), = ((2n + 1)7t)? for all n € N, we obtain that

27T+ ¢ tn . 27T+ ¢
A(ty) = 5/ sin/sds > —6(2m+e
(tn) = —— A Vsds > > ( )
and
27T — ¢ by 27T — ¢
! — . <
A(t,) Sore 5/t¢lir<t¢x)sm\/§d5 R +5(2m+e)

hold for all n € N. These together with Inequalities (27) yield the estimates

27;7:: —0(2m+e) < 111;11_}5;1pA(t) < 27[7:: +0(2m+¢)
and
2w — 2w —
T8 sm+e) <liminfA() < 7 F 452 +e).
2me t—c0 e
Finally, for v > 0, let ¢ := &(y) = 4mey and 6 = () = 5=4. Then, the above estimates

take the form

Q| =

%-ﬁ-'y <limsup A(t) < % +3vy and % -3y < lirmian(t) <
—00

t—o0

—7.

It is now easy to see that, for all y € (0, 317), all assumptions of Theorem 3 (and also of Theorem 4)
are fulfilled, and therefore all solutions are oscillatory. Note also that, since limsup, ,, A(t) — 1 as
v — 0T, and lim inf;_,e A(t) < % forall ¢y € (O, i), by choosing o > 0 small enough we can rule out the
application of Conditions (4), (5) and various other sufficient conditions for the oscillation of all solutions
of Equation (26) (see e.g., conditions (C3)-(Cyz) from [10]). Since function T is nonconstant, therefore

neither Condition (8) nor Theorem 2 can be applied to guarantee oscillation.

4. Conclusions

It has been known for almost forty years that, for the oscillation of all solutions of equation
() +pHx(t—T(t)=0,  t>1t,

itis necessary thatlimsup, ., A(t) > 1/eholds, where A(t) := ftt_T(t) p(s) ds (see [13]). In our main result
(see Theorem 3), we showed that, if the function A is slowly varying at infinity (see Formula (9)), then,
under mild additional assumptions on p and 7, the ‘almost necessary’ condition limsup,_, , A(t) > 1/eis
sufficient for the oscillation of all solutions.

In Theorem 4, we formulated a corollary of Theorem 3. The advantage of this theorem is that its
assumptions can be verified more easily.

The applicability and novelty of our results were demonstrated in Section 3.
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Abstract: A linear autonomous differential equation with small delay is considered in this paper. It is
shown that under a smallness condition the delay differential equation is asymptotically equivalent
to a linear ordinary differential equation with constant coefficients. The coefficient matrix of the
ordinary differential equation is a solution of an associated matrix equation and it can be written
as a limit of a sequence of matrices obtained by successive approximations. The eigenvalues of the
approximating matrices converge exponentially to the dominant characteristic roots of the delay
differential equation and an explicit estimate for the approximation error is given.

Keywords: delay differential equation; ordinary differential equation; asymptotic equivalence;
approximation; eigenvalue

1. Introduction

Let C and C"™*" denote the set of complex numbers and the n-dimensional space of complex
column vectors, respectively. Given a norm || - || on C", the associated induced norm on C"*" will be
denoted by the same symbol.

We will study the linear autonomous delay differential equation

x(t) = Ax(t) + Bx(t — 1), 1)

where T > 0, A € C"*" and B € C"*" is a nonzero matrix. It is well-known thatif ¢ : [—7,0] — C" is
a continuous initial function, then Equation (1) has a unique solution x : [—T,00) — C” with initial
values x(t) = ¢(t) for —t < t < 0 (see [1]). The characteristic equation of Equation (1) has the form

detA(A) =0,  where A(A) = Al — A — Be 7. )
Throughout the paper, we will assume that
|[B||re 4T < 1, 3)

which may be viewed as a smallness condition on the delay 7. We will show that if (3) holds, then
Equation (1) is asymptotically equivalent to the ordinary differential equation

X = Mx, 4)
where M € C"*" is the unique solution of the matrix equation

M= A+ Be M® (5)
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such that
[IM]| < po, where g = —7t VIn(||B||T) > 0. (6)

Furthermore, the coefficient matrix M in Equation (4) can be written as a limit of successive
approximations
M = lim M, @
k—o0

where
My=0 and My =A+Be ™" fork=0,1,2,.... (8)

The convergence in (7) is exponential and we give an estimate for the approximation error | M —
Mg||. Tt will be shown that those characteristic roots of Equation (1) which lie in the half-plane
Re A > —pug with i as in (6) coincide with the eigenvalues of matrix M. As a consequence, the above
dominant characteristic roots of Equation (1) can be approximated by the eigenvalues of M. We give
an explicit estimate for the approximation error which shows that the convergence of the eigenvalues
of My to the dominant characteristic roots of Equation (1) is exponentially fast.

The investigation of differential equations with small delays has received much attention.
Some results which are related to our study are discussed in the last section of the paper.

2. Main Results

In this section, we formulate and prove our main results which were indicated in the Introduction.

2.1. Solution of the Matrix Equation and Its Approximation

First we prove the existence and uniqueness of the solution of the matrix Equation (5) satisfying (6).
Theorem 1. Suppose (3) holds. Then Equation (5) has a unique solution M € C"*" such that (6) holds.
Before we present the proof of Theorem 1, we establish some lemmas.
Lemma 1. Let P, Q € C"" and v = max{||P||, | Q|| }. Then
1P — Q) < kFUP—Ql  fork=1,2,.... ©

Proof. We will prove by induction on k that

k—
P =Y PP QIO (10)
j=0

fork =1,2,.... Evidently, (10) holds for k = 1. Suppose for induction that (10) holds for some positive
integer k. Then

Pk+1 _ Qk+1 — Pk(P _ Q) + (Pk _ Qk)Q
k=1 k
=ﬁw7®+(ZﬂwamFH>Q=waf®di
j=0 =0
Thus, (10) holds for all k. From (10), we find that
k—1 . . k=1 .
IPF = QM < Y IPIIP = QIIQI < IP=Qll Y- vy T =k 1P Q|
j j=0

j=0 j

fork=1,2,.... O

114



Symmetry 2019, 11, 1299

Using Lemma 1, we can prove the following result about the distance of two matrix exponentials.
Lemma 2. Let P, Q € C"*" and v = max{||P||, || Q|| }. Then
le” = el < ellP = QlI. (1)

Proof. By the definition of the matrix exponential, we have

o Pk Qk Pk _ Qk
P_Q_
¢ e ! Z k! Z K
k=0 k=0 =1

From this, by the application of Lemma 1, we find that

Jer -y < 3 AP < P-alE Gy =il
which proves (11). O
We will also need some properties of the scalar equation
A=a+Dbe'". (12)
Lemma 3. Let a € [0,00), b,T € (0, c0) and suppose that
bre' TP < 1. (13)

Ifwe let \g = —t 1 In(bT), then Ag > 0 and Equation (12) has a unique root Ay € (0, Ag). Moreover,
a+berm <A for A€ (Ay, Ag] (14)

and
b <1 for A < Ag. (15)

Proof. By virtue of (13), we have bt < ¢~17%F < 1 which implies that In(b7) < 0 and hence Ag > 0.
Define
fA)=A—a—be!™  forAeR.

We have
ffA)=1-bte?™  and  f"(A) = —b1%™  forA €R.

Itis easily seen that f'(A) = Oifand only if A = —7~!In(bt) = Ag. Furthermore, (13) is equivalent
to f(Ag) = —t 'In(bt) —a— 77! > 0. Since f’(A) < 0 for A € R, f' strictly decreases on R. In
particular, f'(A) > f'(Ag) = 0 for A < Ag. Therefore, (15) holds and f strictly increases on (—oo, Ag].
This, together with f(0) < 0 and f(Ag) > 0, implies that f and hence Equation (12) have a unique
root Ay € (0, Ap). Since f strictly increases on [A1, Ag], we have that f(A) > f(A1) = 0for A € (A1, A].
Thus, (14) holds. [

Now we can give a proof of Theorem 1.

Proof of Theorem 1. By Lemma 3, if (3) holds, then the equation

= (Al + B[l (16)
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has a unique solution y1 € (0, yg), where py is given by (6). Moreover,

Al +[[Blle"™ < for u € (1, po] 17)
and
||B||Te’™ <1 for u < po. (18)
Let i € [y, po) be fixed. Define
F(M)=A+Be ™™™ for M e C™" (19)
and
S={MeC""||M] <u}. (20)

Clearly, S is a nonempty and closed subset of C"*". By virtue of (17), we have for M € S,
IEM) < IA]+ BT < [|A]| + |[Blle"™ < p. (1)
Thus, F maps S into itself. Let M, M, € S. By the application of Lemma 2, we obtain
[F(M1) — F(Mp)|| = [[B(e” ™17 — e M) || < ||B|l[|e~ 1T — M2T|| < || Bl 7™ || My — Ma.

In view of (18), F : S — S is a contraction and hence there exists a unique M € S such that
M = F(M). Since y € [p1, jio) was arbitrary, this completes the proof. [

In the next theorem, we show that the unique solution of Equation (5) satisfying (6) can be
written as a limit of successive approximations M; defined by (8) and we give an estimate for the
approximation error.

Theorem 2. Suppose (3) holds and let M € C"*" be the solution of Equation (5) satisfying (6). If { My }72 is
the sequence of matrices defined by (8), then

IMill <p1 fork=0,1,2,..., (22)

and
M= M| < g fork=0,1,2,..., (23)

where iy is the unique root of Equation (16) in the interval (0, pg) and g = || B||te!1™ < 1 (see (18)).

Proof. Note that M1 = F(My) fork =0,1,2,..., where F is defined by Equation (19). Taking y = i3
in the proof of Theorem 1, we find that [|[M| < u;. Moreover, from (20) and (21), we obtain that
[IM|l < pq fork =0,1,2,.... From this and Equations (5) and (8), by the application of Lemma 2, we
obtain for k > 0,

1M = My || = [[B(e™™7 — e ™) | < |[Bl[le™" — eMi|| < [|Bl|7e™ ™| M — Myl = q|| M — M.
From the last inequality, it follows by easy induction on k that
M — Myl < g5 M~ Mo|| = 4| M| < g
fork=0,1,2,.... O

2.2. Dominant Eigenvalues and Eigensolutions

Let us summarize some facts from the theory of linear autonomous delay differential equations
(see [1,2]). By an eigenvalue of Equation (1), we mean an eigenvalue of the generator of the solution

116



Symmetry 2019, 11, 1299

semigroup (see [1,2] for details). It is known that A € C is an eigenvalue of Equation (1) if and only if
A is a root of the characteristic equation (2). Moreover, for every € R, Equation (1) has only finite
number of eigenvalues with Re A > B. By an entire solution of Equation (1), we mean a differentiable
function x : (—co,c0) — C" satisfying Equation (1) for all t+ € (—co,c0). To each eigenvalue A
of Equation (1), there correspond nontrivial entire solutions of the form p(t)e, t € (—oo,00), where
p(t) is a C"-valued polynomial in t. Such solutions are sometimes called eigensolutions corresponding
to A.

The following theorem shows that under the smallness condition (3) the eigenvalues of
Equation (1) with ReA > —pg coincide with eigenvalues of matrix M from Theorem 1 and the
corresponding eigensolutions satisfy the ordinary differential Equation (4).

Theorem 3. Suppose (3) holds so that jy = —7t ' In(||B||T) > 0, and define
A={AeC|detAA) =0, ReA > —pp}.

Let M € C"*" be the unique solution of Equation (5) satisfying (6). Then A = (M), where o (M) denotes
the set of eigenvalues of M. Moreover, for every A € A, Equations (1) and (4) have the same eigensolutions
corresponding to A.

In the sequel, the eigenvalues of Equation (1) with Re A > —pq will be called dominant.

As a preparation for the proof of Theorem 3, we establish three lemmas. First we show that if M
is a solution of the matrix Equation (5), then every solution of the ordinary differential Equation (4) is
an entire solution of the delay differential Equation (1).

Lemma 4. Let M € C"*" be a solution of Equation (5). Then every v € C", x(t) = eMtv, t € (—00,00), is
an entire solution of Equation (1).

Proof. Since e”eQ = ¢"*+Q whenever P and Q € C"*" commute, from Equation (5), we find that
%(t) = MeMo = (A + Be MM)eMty = AeMty + BeMTeMiy = Ax(t) 4+ BeM( Do = Ax(t) 4+ Bx(t— 1)
fort € (—oo,00). O

In the following lemma, we prove the uniqueness of entire solutions of the delay differential
Equation (1) with an appropriate exponential growth as t — —co.

Lemma 5. Suppose (3) holds. If x1 and x, are entire solutions of Equation (1) with x1(0) = x,(0) and such
that
sup [|x;(1)[[e" < oo,  j=1,2, (24)
£<0

with yg as in (6), then x1 = xy identically on (—oo, c0).

Proof. Define
C = sup [|x1 () — x2(t) [e"".
<0

By virtue of (24), we have that 0 < C < co. From Equation (1), we find for t <0,

0 0
xj(t) :xj(O)—A/t xj(s)ds—B/t xj(s — 1) ds, j=12.
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From this, taking into account that x1(0) = x(0), we obtain for t <0,

-0 -0
[[x1() = x2(B)]] < HAH/t HX1(S)—Xz(S)HdS+HBH/f x1(s =) = xa(s — 7)|| ds

0 0
< HAHC/ e’}’°5d5+||BHC/ M=) g
Jt Jt

[l + [[BlleT
Ho

ot

0
= c(llAll+ HBIIE"“T)/ e fds <C
t

The last inequality implies for t <0,

[[All + [[Bller*

1 () = xa(b)Jeto" < €
1o

Hence C < xC, where
 — 1Al + [[Bllero

Ho
By virtue of (17), we have that ¥ < 1. Hence C = 0 and x; (t) = x;(t) for t < 0. The uniqueness
theorem ([1] Chapter 2, Theorem 2.3) implies that x; (t) = x;(¢) forall t € (—co,00). O

Now we show that those entire solutions of Equation (1) which satisfy the growth condition

sup ||x(t)]]e"! < oo with g as in (6) (25)
+<0

coincide with the solutions of the ordinary differential Equation (4).

Lemma 6. Suppose (3) holds. Then, for every v € C", Equation (1) has exactly one entire solution x with
x(0) = v and satisfying (25) given by

x(t) =eMv  fort € (—oo,00), (26)
where M € C"*" is the solution of Equation (5) with property (6).

Proof. By Lemma 4, x defined by Equation (26) is an entire solution of Equation (1).
Moreover, from Equations (6) and (26), we find for t <0,

Ix(®)]] < M o] < erolfl o] = e~ o]

Hence sup,g [|x(£)[[e/" < [lo]| < co. Thus, x given by Equation (26) is an entire solution
of Equation (1) with x(0) = v and satisfying (25). The uniqueness follows from Lemma 5. O

Now we can give a proof of Theorem 3.

Proof of Theorem 3. Suppose that A € A. Since detA(A) = 0, there exists a nonzero vector v € C"
such that A(A)v = 0 and hence x(t) = eMv, t € (—00,00), is an entire solution of Equation (1).
Since Re A > —p1, we have for t <0,

Ix()1l = le¥[llo]l = 'R o] < eHol|fo]],

which implies (25). Thus, x(t) = eMv is an entire solution of (1) with x(0) = v and satisfying (25). By
Lemma 6, we have that e*v = eMto for t € (—o00,00). Hence

Lo forter\ {0}
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Letting t — 0, we obtain Av = Muv. This proves that A C ¢(M).

Now suppose that A € c(M). Then there exists a nonzero vector v € C" such that Mv = Av.
According to Lemma 4, x(t) = eM*o = ¢*Mv is an entire solution of Equation (1). Hence A(A)v = 0
which implies that det A(A) = 0. In order to prove that A € A, it remains to show that Re A > —puy. Itis
well-known that p(M) < ||M]|, where p(M) = sup, ( M) |A| is the spectral radius of M. This, together
with (6), yields

|ReA| < [A] < p(M) < [[M]| < pio.

Therefore Re A > —pi9 which proves that o(M) C A.

Let A € A = 0(M). By Lemma 4, every eigensolution of the ordinary differential equation (4)
corresponding to A is an eigensolution of the delay differential equation (1). Now suppose that x is an
eigensolution of the delay differential equation (1) corresponding to A. Then x(t) = p(t)e, where p(t)
is a C"-valued polynomial in t. If m is the order of the polynomial p, then there exists K > 0 such that

[p(t)| < KA+ [t")  fort € (—oo,00).
Since Re A > —pp, we have that e = Re A + pg > 0. From this, we find for t <0,
[x(®)] = [p(E) ™| = llp(t)[le" R < K(1 + [#]™)e!ReA = K(1 + [¢|™)e e 1o

Hence
[[x(£)[le"of < K(1+ [¢™)et — 0 ast — —oo.

Thus, x is an entire solution of Equation (1) satisfying the growth condition (25). By Lemma 6, x
is a solution of the ordinary differential equation (4). [

2.3. Asymptotic Equivalence

The following result from the monograph by Diekmann et al. [2] gives an asymptotic description
of the solutions of Equation (1) in terms of the eigensolutions.

Proposition 1. ([2] Chapter I, Theorem 5.4) Let x : [—7,00) — C"*" be a solution of Equation (1)
corresponding to some continuous initial function ¢ : [—7,0] — C". For any v € R such that detA(A) =0
has no roots on the vertical line Re A = vy, we have the asymptotic expansion

i
x(t)=Y" pj(t)e’\ft +o(e™) as t — oo, (27)
j=1
where A1, Ay, ..., Aj are the finitely many roots of the characteristic equation (2) with real part greater than <y
and p;(t) are C"-valued polynomials in t of order less than the multiplicity of A; as a zero of det A(A).

Now we can formulate our main result about the asymptotic equivalence of Equations (1) and (4).

Theorem 4. Suppose that (3) holds so that g = —7~'In(||B||T) > 0. Let M € C" " be the solution of
Equation (5) satisfying (6). Then the following statements are valid.

(i) Every solution of the ordinary differential equation (4) is an entire solution of the delay differential
equation (1).

(ii) For every solution x : [—T,00) — C"*" of the delay differential equation (1) corresponding to some
continuous initial function ¢ : [—,0] — C", there exists a solution % of the ordinary differential equation (4)
such that

x(t) = (t) +o(e Foh) as t — oo. (28)

Proof. Conclusion (i) follows from Lemma 1. We shall prove conclusion (ii) by applying Proposition 1
with v = —pp. We need to verify that Equation (2) has no root on the vertical line ReA = —py.
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Suppose for contradiction that there exists A € C such that detA(A) = 0 and Re A = —pi. Then there
exists a nonzero vector v € C" such that A(A)v = 0 and hence Av = Av + Be~*Tv. From this, we find
that

IAlloll < 1Alllo] + 1Bl lle=*"oll = [|Alllloll + [IBIlle=*"]]lo]
= (Al + 1Blle=™ M) [lo]l = (1Al + |Blle*7) o]l

Hence [A| < ||A|| + || B||e?0T, which together with (17), yields

po = [Re A < [A[ < [|A]| +[|B[|e™" < po,

a contradiction. Thus, we can apply Proposition 1 with y = —p, which implies that the asymptotic
relation (28) holds with
1
(1) = Y pi(he, 29)
j=1

where Ay, Ay, ..., A; are those eigenvalues of Equation (1) which have real part greater than —po and
pj(t) are C"-valued polynomials in t. According to Theorem 3, the eigensolutions of Equation (1)
corresponding to eigenvalues with real part greater than —yi( are solutions of the ordinary differential
equation (4). Hence % given by Equation (29) is a solution of Equation (4). [

2.4. Approximation of the Dominant Eigenvalues

We will need the following result about the distance of the eigenvalues of two matrices in terms
of the norm of their difference due to Bhatia, Elsner and Krause [3].

Proposition 2. [3, Theorem 3] Let P, Q € C"" and v = max{||P|,||Q||}. Then the eigenvalues of P
and Q can be enumerated as Ay,, ..., Ay and pq, ..., yy in such a way that

A—us <4.271/n 1/n 2 1-1/n P— 1/n. 30
max A —pl < n/"(20) P = Qf (30)

Recall that the dominant eigenvalues of Equation (1) are those roots of Equation (2) which have
real part greater than —p. According to Theorem 3, if (3) holds, then the dominant eigenvalues
of Equation (1) coincide with the eigenvalues of M, the unique solution of Equation (5) satisfying (6).
By Theorem 2, M can be approximated by the sequence of matrices { My}, defined by (8). As a
consequence, the dominant eigenvalues of the delay differential equation (1) can be approximated by
the eigenvalues of M. The explicit estimate (23) for ||M — M||, combined with Proposition 2, yields
the following result.

Theorem 5. Suppose (3) holds so that the dominant eigenvalues of Equation (1) coincide with the eigenvalues
M, - -+, An of matrix M from Theorem 1 (see Theorem 3). If { My} is the sequence of matrices defined by (8),

then the eigenvalues /\gk],. ., A,[qk] of My can be renumbered such that

A-f)\[k] <8.471/n 1/n k/n, 31
1?%",1‘1 HS n Mg (1)

where 1 and q have the meaning from Theorem 2.

Since g < 1, the explicit error estimate (31) in Theorem 5 shows that under the smallness
condition (3) the eigenvalues of M converge to the dominant eigenvalues of the delay differential
equation (1) at an exponential rate as k — .
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3. Discussion

Let us briefly mention some results which are relevant to our study. For a class of linear differential
equations with small delay, Ryabov [4] introduced a family of special solutions and showed that every
solution is asymptotic to some special solution as t — co. Ryabov’s result was improved by Driver [5],
Jarnik and Kurzweil [6]. A more precise asymptotic description was given in [7]. For further related
results on asymptotic integration and stability of linear differential equations with small delays, see [8]
and [9]. Some improvements and a generalization to functional differential equations in Banach spaces
were given by Faria and Huang [10]. Inertial and slow manifolds for differential equations with small
delays were studied by Chicone [11]. Results on minimal sets of a skew-product semiflow generated
by scalar differential equations with small delay can be found in the work of Alonso, Obaya and
Sanz [12]. Smith and Thieme [13] showed that nonlinear autonomous differential equations with small
delay generate a monotone semiflow with respect to the exponential ordering and the monotonicity
has important dynamical consequences. For the effects of small delays on the stability and control,
see the paper by Hale and Verduyn Lunel [14].

The results in the above listed papers show that if the delay is small, then there are
similarities between the delay differential equation and an associated ordinary differential equation.
The description of the associated ordinary differential equation in general requires the knowledge of
certain special solutions. Since in most cases the special solutions are not known, the above results are
mainly of theoretical interest. In the present paper, in the simple case of linear autonomous differential
equations with small delay, we have described the coefficient matrix of the associated ordinary
differential equation. Moreover, we have shown that the coefficient matrix can be approximated by a
sequence of matrices defined recursively which yields an effective method for the approximation of
the dominant eigenvalues.
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Abstract: In this paper the model of infection diseases by Marchuk is considered. Mathematical
questions which are important in its study are discussed. Among them there are stability of stationary
points, construction of the Cauchy matrices of linearized models, estimates of solutions. The novelty
we propose is in a distributed feedback control which affects the antibody concentration. We use
this control in the form of an integral term and come to the analysis of nonlinear integro-differential
systems. New methods for the study of stability of linearized integro—differential systems describing
the model of infection diseases are proposed. Explicit conditions of the exponential stability of the
stationary points characterizing the state of the healthy body are obtained. The method of the paper
is based on the symmetry properties of the Cauchy matrices which allow us their construction.

Keywords: integro—differential systems; Cauchy matrix; exponential stability; distributed control

1. Introduction

In this paper we consider the Marchuk model of infection diseases

W =BV (t) = F (1) V (t)
4 = 7 (m(t)) aF (t) V (t) — pe (C () — C¥)
E=pC(t)—myF()V (t) —usF(t)
% =0V (t) — pmm (t)

¢)

proposed in the book [1].

Here t is time, V (t) is antigen concentration rate, C (f) is the plasma cell concentration rate, F ()
is the antibody concentration rate, m (t) is relative features of the body, m = 0 for the healthy body,
{ (m) takes into account the destruction of the normal functioning of the immune system, { (0) = 1.
«, B, v, 0,1, 4 Fr M, He, C* are corresponding coefficients obtained as results of laboratory experiments.
Let us note their biological sense of the coefficients: B—coefficient describing the antigen activity,
—the antigen neutralizing factor, a—stimulation factor of the immune system, p—rate of production of
antibodies by one plasma cell, y f—coefficient inversely proportional to the decay time of the antibodies,
um—coefficient inversely proportional to the organ recovery time, i.e., the coefficient 1, characterizes
the rate of regeneration of the target organ, y.—coefficient of reduction of plasma cells due to ageing
(inversely proportional to the lifetime), c—constant related with a particular disease, C*—the plasma
cell concentration of the healthy body. Let us describe now the structure of the model (1). The first
equation presents the block of the virus dynamics. It describes the changes in the antigen concentration
rate and includes the amount of the antigen in the blood. The antigen concentration decreases as a
result of the interaction with the antibodies. The immune process is characterized by the antibodies,
whose concentration changes with time (destruction rate) and is described by the third equation.
The amount of the antibody cells decreases as a result of interaction with antigen and also as a result of
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the natural destruction. However, the plasma restores the antibodies and therefore the plasma state
plays an important role in the immune process. Thus, the change in the concentration rate of the
plasma cell is included in several differential equations describing this model. Taking into account
the healthy body level of plasma cells and their natural ageing, the term . (C(t) — C*) is included
in the second equation of system (1). The second and third equations present the immune response
dynamics. Concerning the last equation of system (1), the following can be noted: (1) the value of m
increases with the antigen’s concentration rate V (¢); (2) the maximum value of m is one, in the case of
100% organ damage or zero for a fully healthy organ.

This model was studied in many works, note, for example, the recent papers [2-6] and the
bibliography therein. The adding control to stabilize the system in the neighborhood of a stationary
point was proposed, for example, in [5-8]. In the works [4,9,10], the basic mathematical model that
takes into account the concentrated control of the immune response is proposed.

Let us discuss a motivation and novelty of our approach. In constructing every model,
the influences of various additional factors that have seemed to be nonessential were neglected.
The influence effect of choosing nonlinear terms by their linearization in neighborhood of stationary
solution is also neglected. Even in the frame of linearized model, only approximate values of
coefficients instead of exact ones are used. Changes of these coefficients with respect to time are
not usually taken into account. It looks important to estimate an influence of all these factors.

In order to make this we have to obtain estimates of the elements of the Cauchy matrix of
corresponding linearized (in a neighborhood of a stationary point) system. Consider the system

¥ (t) = P(H)x(t) + G(t),

where P(t) is a (n X n)-matrix, G(t) is an n-vector. Its general solution x(t) = col{x(t),...x,(t)} can
be represented in the form (see, for example, [11])

x(t) = '/[:C(t,s)G(s)ds +C(1,0)x(0),

where 1 x n-matrix C(t,s) is called the Cauchy matrix. Its j-th column (j = 1, ..., n) for every fixed s as
a function of ¢, is a solution of the corresponding homogeneous system

satisfying the initial conditions x;(s) = J;;, where

1, i=j, .
(51']'2{ 0, 1#? i=1,..,n,
(see, for example, [12]). This Cauchy matrix C(t,s) satisfies the following symmetric properties
C(t,s) = X(s)X*1 (s), where X(t) is a fundamental matrix, C(t,0) = C(t,s)C(s,0), and in the case of
constant matrix P(t) = P, X(t —s) = C(t,s) is a fundamental matrix for every s > 0. These definition
and properties allow us to construct and estimate C(t,s).

It can be noted that the use of information about behaviour of a disease and the immune system
for a long time (defined by distributed control, for example, in the form of an integral term) looks
very natural in choosing a strategy of a possible treatment. We add a distributed control in the third
equation, describing the antibody concentration rate to achieve stabilization of the process in the
neighborhood of stationary solution in the form

t
u(t) = [ (F )= F)e s @
0
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Here F* is the antibody concentration that we wish to achieve after the treatment. It can be noted
that the influence of a correspondin average value instead of F (t) — F* at the point t looks reasonable.
The kernel in (2) increases the influence of the previous moments which are closer to the current
moment f. Note that this control is a reasonable one from the medical point of view. We consider a
corresponding integro—differential system and construct its Cauchy matrix. This allows us to estimate
the influence of all notes above factors on behavior of solutions.

Note the use of distributed control in stabilization in the papers [13,14]. The goal of this paper is to
demonstrate new possibilities of distributed control in the model of infection diseases through analysis
of integro-differential systems. From the medical point of view, our results could be interpreted as
follows: supporting the immune system we transform infection disease to a stable state of “almost
healthy” body. After getting this stable state we do not stop the use of corresponding medicine
allowing to hold antibody concentration rate on the higher level than in the normal conditions of a
healthy body. In all these stages it is important to estimate influence of many additional factors in
order to hold the process in a corresponding zone. Going solution out of this zone can be dangerous
for a patient. To give an instrument for these estimations is the main goal of this paper. We propose
here a simple method of analysis and estimation based on a reduction of integro—differential systems
to ones of ordinary differential equations.

Our paper consists of the following parts. In Section 2 we introduce the distributed control in
the Marchuk model of infection diseases and explain how the analysis of this model of the fourth
order can be reduced to the analysis of a system of ordinary differential equations of the fifth order. In
Section 3 the Cauchy matrix of integro—differential system is constructed and the exponential stability
of a stationary point is obtained. The case of uncertain coefficient in the control is studied in Section 4
where results on the exponential stability are proposed. The influence of changes in the right-hand
side on behaviour of solutions is discussed in Section 5.

2. Modified Model of Infection Deceases

Adding the control (2) in the right-hand side of the third equation of system (1) we come to the
system of four equations

=BV -y FOV ()
4 — 7 (m(t)) «F (£) V () — e (C (t)—C*)

4 — pC — nyF (1) V (t) — ugF (t) w‘ yekt=s)ds * ©)

‘2?—‘7‘/() I‘»mm()

Let us consider the following system of five equations

G =BV()—aF(t) V(1)

%Z?( ())aF(t)V() pe (C(t) = C¥)

4 = pC—yyF () V (t) — upF (£) —bu(t) . )
ddT =0V (t) — pmm (t)
4 P (f) — F* — ku ()

Lemma 1. The solution-vector col (v (t),s (), f (t),m (t)) of system (3) and four first components of
the solution-vector col (v (t),s (t), f (t),m (t),u(t)) of system (4) considered with the condition u (0) =
0 coincide.

The proof of Lemma 1. follows from the formula of presentation of the general solution of the
scalar linear equation 2 + ku (t) = F (t) — F*.

Note that a smnlar trick was used, for example, in papers [15,16].

Following [9] we can pass to the dimensionless case.
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i (t) F* into (3) we obtain.

s(H)C*, F(t)=f(t)F*,u(t)=1u

=0 (t) Vi, C(t) =
=po(t) —rF'f(H)o(t)
1)

Substituting V' (t)

g a«vmcm (D) f (£) 0 (£) = e (s (£) -

= 0 (1) — Vi f (D)0 (F) — ppf (£) — b (8) - ()
dﬁ*avnl o (t) — pmm (t)
%’::f()—1—kﬁ(t)

e 5 = He, a6 = oV, az = HWm,

Substituting a; = B, ﬂ2:’7F,a3:(meé—1, a =y = 5,
ag = 1yVy, into (6) we come to the system
a0 (t) —arf (t)v (t)
( ())f() () —as(s(t) = 1)
() = f () —asf (H)v () —bu(t) - 6)
d{f a6 (t) —azm (t)
G =) —1—ku(t)

Remark 1. It was obtained by M. Chirkov and S. Rusakov (see their method of identification of parameters
for example in [5,9]) on the basis of the laboratory data of pneumonia, that a; = 0.25; a; = 8.5000332;
a5 = 0.5; a6 = 10; a7 = 0.4; ag = 1.7 x 1075,

a3 = 1.792175675 x 10°; ay = 1.95992344 x 10
Itis clear thatv = m = = 0,s = f = 1 is a stationary point of system (6)
Linearizing system in a neighborhood of this stationary point, we obtain the corresponding
linear system
% = (a1 —ap)v
& =07 (0)0 — a5 (s — 1)
Y — —ago—ay(f—1) +ag(s—1) —bu(t)

—lLxz=f—-1x4=m x5 =1,

where {(0) = 1, as it was noted above. Denoting x; = v, xp = s
we obtain
xp = (a1 —ax) xq
xh = azx; — asx;
x5 = —ag x1 + asxp — azx3 — bxs .
Xj = aX1 — AyXy
xg = X3 — kX5

@)

3. Constructing the Cauchy Matrix of the System (7)
In order to estimate the values of xy, ..., x5 and the speed of their tending to the stationary solutions

we propose below a corresponding technique. Its basis is the Cauchy matrix
The matrix of the coefficients of system (7) is following

ap—a 0 0 0 0
as —as5 0 0 0
A= —ag as —ay 0 —b (8)
ag 0 0 —a; O
0 0 1 0 —k
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Its eigenvalues are

—ay—k++/(as—k)*>—4b —ay—k—+/(ay—k)>—4b
A= 2( 4—k) LAy = 2( 4—k) ,

A3 = —az, Ag= —a5, As=a;—ap.

©)

Their negativity (negativity of the real parts in the case of complex A; and A;) leads us to the
assertion on stability of the stationary pointv =m =% =0,s = f = 1 of system (6).

Theorem 1. Ifk > 0,b > 0and a;, 1 <i <8, are real positive and different and a; < ay, then system (7) is
exponentially stable.

Remark 2. All steps can be done for the integro—differential system (3) and system of ordinary differential
equations (4) also directly without needing to pass to the dimensionless case (6). The linearization will lead
us to a corresponding analog of the linear system of ordinary differential Equation (7) with the matrix of the
coefficients B. Let us discuss the medicine sense of our result. Let Fy be the value of antibody concentration rate
of the healthy body. The case of Fy > g is considered by G.I. Marchuk in his book. In this case the stationary
point V.=10,C = C*, F = Fy,m = 0, is stable even without control. We can try to consider the “bad” case,
where Fy < % It is clear that system (1.1) could not be stable in this case in the neighborhood of this stationary
point since V (t) increases. It means that the immune system with the antibody concentration on the level
of the healthy body cannot prevent increasing antigen concentration. Our control (2) in the third equation
of system (1.1) cannot help us and makes this stationary point stable. We consider another stationary point
V =0,C = C* F = F*,m = 0. Repeating the analysis of the eigenvalues of the matrix of the coefficients
B, we come to the same conclusions. Let all coefficients in system (1) be positive (this is absolutely natural
assumption) and b > 0,k > 0, then adding the control in the form (2), where F* > Fy + @, we can achieve
the exponential stability of this new stationary point of systems (3) and (4). Actually, positivity of k, b and
all coefficients a;(i = 1, ...,8) is preserved, to achieve the inequality a1 — ap < 0 we have to require the noted
inequality connecting F* and Fy. One can make a conclusion that supporting for a long time the immune system,
describing by antibody concentration F(t) and holding it on the level F* can be a possible way of a treatment.

There are three possible cases:

(1) If (a3 — k)* > 4b, then we have two different real eigenvalues A; and A;.

(2) If(ay — k)2 = 4b, then we have two real and multiple eigenvalues A1 and A,.
(3) If(agy — k)2 < 4b, we have two complex eigenvalues A1 and A;.

3.1. Constructing the Cauchy Matrix in the Case 1

Using Maple, we obtain the eigenvectors of the matrix (8):

0 0 0
0 0 0
Py | ——2 Ty = 2 Fa=| 0
1= as—k+v/(ag—k)?—4b |7 27 as—k—/(a4—k)?—4p |7 37 ’
0 0 1
0
1 1 (10)
—c (a5 +ay — ap)
7a4a57u4k7a§+u5k—b —caz
— e
Uy = —as+k , Us= ay—ay+k y
(a5+ay—az)asc
0 T a—aytay

1

a%72511az+a1a4+a1k+a§7uza4fa2k+a4k+b

where ¢ = ayag—ayag—azas+asag
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Let us denote « = -2 4 - o,
31 a1t/ (s k) —ab 2 as—k—/(as k) —ab 2
a405—azk—a2+ask—b
*%N"M = —as+kais = —c(as+ay—ap), aps = —caz,azs = a1 —ay +kags =
(a5+a1—ap)agc X .
— h—ayta, - and define the matrix
0 0 0 0 o5
0 0 0 apy wps
B = [U4, U2 U3 Uy Us]=| az ax 0 a3 ass
0 0 1 0 045
1 1 0 1 1

containing eigenvectors and its inverse matrix

a4 (a3 —35) — g5 (g —34) a3 —03q 1 __ayp
15004 (031 —32) o4 (a3 —a32) 31—z a3 —az
_dou(ag—ass)—aos (g1 —azs) Az —azg 1 a1
1 ay5004 (031 —32) o4 (a3 —a32) a3 —0z) 31—z
B = —ds 0 0 1 0
s .
- — 0 0 0
061150624 X4
— 0 0 0 0
15

Let us write now the Cauchy matrix C(t, s) of the the system (7). The Cauchy matrix can be written
as C(t,s) = eA=5). In our case A is diagonalized: A = BDB~!, we have eA(!=5) = BeP(:=5)B~1 where
the matrix D is diagonal, containing the eigenvalues of the matrix A. The columns 8,~ (t,5)1<j<s5 Of
the Cauchy matrix C(t,s) of system (7) are the following ones: o

0
? (ts) = 0pg (3p —azs) — o5 (w3 —vaa) | 2p . — | (t=9) B
e w1504 (W31 — &32) ag—k++/ (ag—k)* —4b
0
1
0
0 —ag—k—/ (ag—k)*—4b ;
dpg (w31 —azs) —aos (wgy —we) [ 2w A (t=s)
15004 (A31 — &32) ay—k—/(as—k)—4b
0
1
0 0
0 _ o485 —agk—a3+ask—b
%45 —ay(t—s) X35 A —a5(t—s)
M50 g |emrlt=s) 2B _ pas(t=s) |
M5 g 15024 as +k
0
0 1
—c (a5 + a1 — ap)
—Cas
L a —ay+k elm1—a2)(t=s)
a15 (as+ay—ap)age
T m—aytay
1
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Calts) =

Csltys) =

A32 — 34

X4 (0631 - 0632)

A31 — 34

g (31 — 32)

0
1
_ aga5— a4k u;+u5k b
—El5+k

52}

a3] — a3

Calts) =

A32

0
0
_ 2b
ag—k-++/(ag—k)*>—4b

0

1

0

0

2
ag—k—+/ (ag— k —4b

Noo
@

ay— k+\/ ay— k

Noo )

v

n4k\/a4k

= O

e

o = O O O

0

0
2b

31 — 32

31
a3p — a3

Ttk (as k)P4

0
1

0

—az(t=s)

< —ay—k+ 2(n4—k)2—4b> (t-5)
e _

<—n4—k— 2((14—]() —4b) (t—s)
e +

<—a4—k+ 2(a4—k)2—417> (t-s)
e _

<—n4fk— (a4—k)2—4h) (t-5)
e

<—a4—k+ 2(a4—k)2—4b) (t-s)

021; <—a4fk— 2(1:471() —4b)(t75)
e

" as—k—/(aa—k)2—ab
0

1
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3.2. Constructing the Cauchy Matrix in the Case 2

We have the eigenvalues

ﬂ4+k
2

A=A = , Az =—ay, Ay=—as, As=a;—ay, (11)

Consider the following set of vectors

0 0 0
0 0 0
T = *affk , U= 0 , 3= 0 |,
0 0 1
2
! a4k 0 (12)
0 —c(as+a — ap)
- a4u5—a4k—u§+a5k—b —cas
ay
?4: —as+k , 75: a —ax+k ,
(as+a;—ap)agc
0 T a—aytay
1
here 71, 73, 74, KA 5 are the eigenvectors of matrix (8) and 72 is a root vector for 71.
—agk—aZ+ask—b
Let us denote B3 = —af%k,/%z = ﬁ,ﬁn = —%1534 = —as+kpi5 =
—C ({l5 +ay — 112) ,ﬁ25 = —cas, ﬁ35 =0 —ar+k, ﬁ45 = —%, and define the matrix
0 0 0 0 PBis
T T 0 0 0 Pu b
B = [U1, V2 U5 0sUs]=| B 0 0 B3 B3
0 0 1 0 PBss
1 B 0 1 1
and its inverse matrix
_ BoaBas—Prspa _ B 1 0 0
Ba1P15Poa BoaB31 Bs1
_ Boa(Ba1—B3s)—Pos(Bai—PBas) _ Pai—Bu 1 0 L
B31B52P24P15 B31B2sPs2 B31B52 Bs2
B! = e 0 0 1 0
25 1
" Pi1sBu B 0 0 0
A 0 0 0 0

Let us denote: 1y (t) = et 72(1‘) = (72+t71)8/\1t, 7i(t) = TeMt, 3<i<5,
Wits)=;(t—s), 1<j<5.

5
Let us build the Cauchy matrix C(t,s) = {61 (t,s)} , where Bi (t,s) = ¥ bji Wj (t,s),
=1

1<i<5 j

1<i<5.
We have to find bjl-, 1 <i,j < 5in this representation. Taking into account that C (s,s) = I, where

5
I is the identity (5 x 5)-matrix, we can write: ?i (s,5) =% bj; 7]-, 1<i<5.
=1

Setting i = 1,2,3,4,5, we obtain
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_ BoaPas—PasPas

b 1 b P31P1sp
1 1 _ Boa(Ba —/53351&5/52254(1331 —B34)
5 bn 0 by B31Bs2P24P15
81 (S,S) = Zb]l ?1 =B b31 = 0 = b31 = _ﬁ;lli;
j=1 b41 0 b41 __Pos
bs 0 bs il:ﬂm
15
B
bin 0 b1z - ﬂﬂzfl%l
31— P
8 5 N bz 1 b2 " BaiPasPs2
2 (S,S) = ijz Uj =B b32 = 0 = b32 = 0
=t by 0 by i
bso 0 bso 0
1
b1z 0 b1z en
b 0 b -
5 23 23 B31B52
?3 (S,S) = Zb]::, ?/ =B b3 = 1 = bs3 = 0
=1 bz 0 baz 0
b53 0 b53 0
bl4 0 b14 0
5 1724 0 b24 0
84 (S,S) = Zb14 E)j =B b3y = 0 = by = 1
=t byy 1 byy 0
bis 0 bis 0
5., bas 0 bys é
?5 (S,S) = ZbIS vj= B bss = 0 = bss = 0
=1 bas 0 bss 0
bss 1 bss 0
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5
Substituting the coefficients bj;, 1 < i,j < 5into the equality 8,- (t,s) = jgl bj; W]- (t,s), 1<i<5
we obtain
0
0 ag+k
Tolts) — PP —PosPaa | o | (-7
1lts) = B31B15B24 uk €
0
1
0 0
0 0
— — — ag+k
B24 (B31 — B3s) — Bas (Ba1 — Bas) 0 Vs | -2 e(f%)(/—s) B
Bs1Bs2B24P15 0 6
2
ag—k 1
0 0
0 7a4a57u4k7a§+u5k7b
a.
% 0 |ear(t=s) _ ‘3'3?35 —as i k e s(t=s) 4.
15 4 15P24 0
0 1
—c(as+a —ap)
—caz
1 4 —ay+k el =) (t-s)
B1s (as5+ay—az)age
T a —axtay
1
0 0 0
0 0 0 ag+k
Toire) = | P _ o | PBsi—Pa 0 (- o (f%)(H)jL
2(t:s) B2aB31 ”67]( B31B24P52 0 (t=9) ”67]( ¢
1 e 1
0
. 7u4u5—u4k—ﬂé+n5k—b
L 4 —as(t—s)
—as +k e
Boa 0
1
0 0 0
0 0 0
1 2 1 2 ~ 475 (-s)
?3(t,s)= B - " B 0 +(t=s)| —a=x e( 2 )
3 0 31P5 0 0
2
1 = 1
0
0
?4 (t,s)=| 0 [e =)
1
0
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0 0
0 0
ag+k
35 (t;s) = % 0 +(t—s) _affk e(_%)(t_s)
52 0 s
2
a3k 1

3.3. Constructing the Cauchy Matrix in the Case 3

We have the eigenvalues

—ay —k+i\/4b— (ag — k)* —ay —k —iy\/4b— (ag — k)*
/\l: B ’ /\2: 2 ’

A3 = —az, A= —as, As=a;—ay,
0 0 0
0 0 0
- _ 2 - 2 -
1= as—ktiv/a—(a—k? |7 Y27 ka2 |2 Y= 0|/
0 1
1 1 0
—c(as+ay —ap)
_ 0405 —agk—a3task—b —cas
- 4 —
V4= k—as , Us= ap—az+k ,
_ (as+a;—az)agc
0 ay—ax+ay
1 1

We can write first two vector-solutions as follows:

0
0 —ag—ktin/ab—(ay—k)° ¢
w=| - 2 e 2 —
ui (t) = ay—k+iv/4b—(a3—k)2 =
0
1
0
0 2 2
_ 2 _ak, 4 — (ag — k) . 4b — (ag — k)
H4*k+i\/m -e - | cos 2 t| +isin 5
0
1
0
Ozb (ﬂx;lfkfn/;hf(ufk)z)t
bred _ — _
u (1) = a—k—iv/a—(ak? | € =
0
1
0
0 2 2
- " gk, b — (ag — k) N 4b — (ag — k)
7%4(71. s (1K) -e - | cos s t ] —isin T
0
1
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Passing to real solutions:

0
o wmm+Rn | 0 o 4b — (ag— k)2
wi (t) = = A4 e” 7 ! cos t]+
2 2 2
0
1
0
0 2
W (1K) e_%’ sin ( 4b — (ag — k) t)
_ { :
0
0
0
. i () — 3 (b) 0 2 ay+k 4b — (ay — k)?
w (t) = 5 = 4b_(2”4_k) ez !.cos 3 t]+
0
0
0
0

0
0
w5 (=10 [
1
0
0
_a4u57a4k—u§+a5k7b
— o -
wy (t) = k—as et
0
1
—c(as+a — ap)
—cas
ws (t) = ay —ap +k Lelm—a)t
_ (a5+a;—az)agc
a)—ax+ay
. = .
Let us construct now the Cauchy matrix C (t,s) = { Gi (t,s) } s of the system. Let us define
i=1,..,
W, (t,s) = w, (t —s), then
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%
G (t,5) = by (t,5) + b3 (t,5) + by (t,5) + baii0s (£,5) + bsiis (t,5) =
0 2
0 +k 2
| 5 (t-9) . cos <7\/4b*(2“4*k) (t ,s)> +
0
1
bli . 0 —+
0
ag+k 2
VBT |00 i (VT )
0
L 0 i
- 0 :
0
ag+k 2
417—&”4—")2 e (9) L cos (44177(2“47}(*) (t —S)> +
0
b - 00 +
0 +k 2
wk |09 gin (M (t— s)>
0
L l .
0 0
0 _ u4u5—a4k—u§+a5k—b
ay
bs; - 0 e r(t=s) 4 by; - k—as ce(t=s) ¢
1 0
0 1
—C (Ll5 +ay — 112)
—cas
b5i . ap —apy + k . g(‘ﬁ*”Z)(t*S)
_ (as+ay—ap)aec
a1 —ax+ay
1

We have to find by;, by;, bs;, ba;, bs; in this representation. Taking into account that C (s,s) = I,
where [ is the identity (5 x 5) matrix, we can write:

0 0 0
. 0 0 0
Ci(ss) = by-| 4 | +by- 7‘””%“4”‘)2 +bsi-| 0 |+
0 0 1
1 0 0
0 —c(as+ay — ap)
_a4a57ﬂ4k7a§+a5k7b —cas
a.
by - k—zs + bsi - ay—az +k
(a5+a1—a)agc
0 T a—aptay
1
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4b—(ag—k)? —ayk—a2+ask—b
Let us denote 73 = % Yoy = _%
—cag, 35 = a1 — Ay +k, ya5 = *%, and define the matrix
0 0 0 0 Y15
0 0 0 724 725
_ k—a
B = S+t vz 0 k—as 735
0 0 1 0 Y45
1 0 0 1 1
and its inverse matrix
_ 24—725 _ 1
713724 Y24
_ 1 724(2y35—a4+k)+725(as—2a5+3k) 1 a3—3k+2as
2 V32715724 2 Y
Bl = s
Y15
T 1
'7]15724 Y24
7 0

Let us build the Cauchy matrix C(t,s) = {?1 (t,s) }1

<i<5

1<i<5.

7 Y15

—c(as+a; —az),v5 =

=

2

oo~ o o
Nl

o o o=
%

5
, where 8,— (t,s) = ¥ bj; ﬁj (t,s),
j=1

We have to find bji/ 1 <i,j < 5in this representation. Taking into account that C (s,s) = I, where

5
I is the identity (5 x 5)-matrix, we can write: ?,' (s,8) = ¥ bji 7]', 1<i<5.
j=1

Setting i = 1,2,3,4,5, we obtain

_24=725
b1y 1 b 115724
by 0 by _ % 7242735 *“4;’1()7*’25 (a4 —2a5+3k)
5 32715724
Ci(ss) = Lo ;=B by [=|0]| = [y |= — I
- bar 0 ba ~rra
bs 0 by L
715
1
e ] e PR
144 5
? 5 . b 1 bz 2 yure
z(S,S) = Zblz U]':B b3 = 0 = b3 = 0
=1 by 0 by -
bsy 0 bsy 0
b13 0 b13 0
5 bas 0 bas -
?3 (S,S) = Z b]3 ?}] =B b33 = 1 = b33 = 0
j=1 b43 0 b43 0
bs3 0 bs3 0
Zn 0 b1y 0
5 byy 0 boy 0
84 (S,S) = Eb]4 7] =B b3y = 0 = bsy = 1
=1 byy 1 by 0
bsy 0 bsy 0
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bis 0 bis 1
5 bos 0 bos juck
85 (S,S) = Zb]S ?] =B bss = 0 = bss = 0
=1 bys 0 bys 0
bss 1 bss 0

5
Substituting the coefficients bj;, 1 <i,j <5 into equality 81 (t,s) = L bj ﬁj (t,s), 1<i<5

j=1
we obtain
- 0 -
0 k 2
k;a4 e “4; (t=5) . cos (\/‘W (t _ S)) +
0
1
Cilts) =~z 0 -
0
— 4b*§"4*k)2 e_a4T+k<t_s) - sin (M (t— S)>
0
L 0 -
- 0 _
0
4b7§a47k)2 e*#(t—s) . cos ( 4b—(ay—k)° (t— S)) +
0
1 724(2735—a4+k) +725(a4—2a5+3k) 0 _
2 32715724 0
0 agtk 7
"474‘ —r(t-5) . gin <7W (¢ s))
0
L 1 _
0 0
0 _a4ﬂ57a4k7a§+a5k7b
45, 0 Le—ar(t=s) _ 725 | a i4k .e*ﬂs(f*5)+
715 Y15724 5
1 0
0 1
—c (a5 + a1 — a)
—caz
1 — oAy —a)(t—s
15 a(}szru?z,;:)I;GC ¢ e
a1 —ay+ay
1
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Caltys) =L
1a4—3k+2as
2 7432
1
83 t,s) = —
(t:9) 732

0
0 ag+k / 2
ks e~ (79 . cos <M (t— s)) +
0
1
0
0
W@k | o) gin ( uh (s S))

2
0
l d
0
_n4n5fa4k—n§+a5k—b
1. e . p—a5(t—s)
Y24 a5 —k €
0
1
0
0
VIR | o0 con (VBT 1)) 4
0
0
0
0 ag+k 2
u42—k -22(t-5) . gin < 4b—(ay—k) (t— S))
0
1
0
0
?4 (ts)y=| 0 [-e (=)
1
0
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0
0 k 2
s (ts)=| 2 e (-9 . cos < b= (a k)" (4 fs)> +
0
1
0
0

1a4—k
2 1 0
Ok ay+k 4b—(a 7k)2
Uy 77 (19 .gin < =L (¢t s)>
0
1

4. System with Uncertain Coefficient in the Distributed Control

Consider the following system of equations

W =BV (t)—yF(t)V(t)
4C — 7 (m(t)) aF (£) V (1) — pe (C () — C*)
@ = PC—nYE () V() = pugF (1) = (b+ Db(H) u(t) . (19
e — GV (£) = i (£)
@ F(f) = F* — ku ()

Appearing Ab(t) in the third equation can be explained by the individual reaction of the human
body on the drug. Of course sensitivity of different patients’ reactions can be different and it can be
variable in time. We assume below that Ab(t) is essentially a bounded function.

This system can be rewritten in the form

Xy = (a1 —az) x1 + g1 (x1(t), x3(t))
xh = azxy — asxp + g2 (x1(t), x3(t))
xh = —ag x1 + asxp — agxz — (b+ Ab(1)) x5 + g3
Xj = aX1 — A7X4
x5 = x3 — kxs

(x1(t),x3(t)) (16)

where g;(x1(¢),x3(t)) (£), 1 <i <3 results of “mistakes” we made in the process of the linearization.

It is clear that the model described by systems (15) and (16) were obtained under the assumption
that various factors Ag;(t) acting on the antigen, plasma cell and antibody concentrations, were
neglected. In reality these factors act although they are “small”. Denote the so-called right-hand
sides G;(t) = gi(x1(t), x3(t)) + Ag;(t) fori = 1,2,3 and G;(t) = Ag;(t) for i = 4,5. Denote F(t) =
col{Gy(t), ..., Gs(t)}, assume that F(t) € L3,.

Consider the system

X' = AX+AB(H) X+ F(t), 17)
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where

x1(t) 0000 0
x(t) 0000 0
X(t) = | x(t) |, ABH=| 00 0 0 —Ab®
x4(t) 0000 0
xs(t) 0000 0

The natural problem is to estimate an influence of the right-hand side F(t) on the solution X(t).
The general solution of the system

X —AX =27 18)

can be represented in the following form (see, for example, [11,12])
t
X(f) = /C(t,s)Z(s)ds+C(t,0)X(O). (19)
0
Without loss of generality, X (0) = c0l{0,0,0,0,0}. Substituting (19) into (17) we obtain
t
Z(t) — AB(t) /c (t,5) Z (s) ds = F(1), (20)
0

which can be written in the operator form as

Z(t)=(QZ)(t)+F(t), (21)
where the operator Q) : L3, — L3, (L3, is the space of five vector-functions with essentially bounded
components) is defined by the equality

(QZ) (1) = AB (1) /“c (t,5) Z (s) ds.
0

Denote ||Q}|| the norm of the operator Q).
Estimating || Q)| for (as — k)? — 4b > 0, we obtain

t>0 i=1

ts
< ..
0 < max (esssupo/z (8B (1) C(t,9)),] ds) .

t 5
Denoting Q; = esssup,~q [ © ‘(AB (t) C(t,s))ij) ds and Ab* = esssup,.., |Ab(t)|, we obtain
200 & >
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g4 (a3 —a35) —ags (a3 —34) 1
Q1 = Ab* 15024 (031 —032) [A]
g (w31 —35) — g5 (a3 —azg) | 1 a5 ’
15004 (031 —032) [A2] a501504
Ab* { 37— &34 1 Q31— 034 1 ]
Q= gy (az1—az) | [A] ag(az1—az) | [A |+ asaoy]
(22)
— Ab* [ 11 1 L]
Qs g1 —azz] TAq] + [az1—az[ [A] | 7
Qs=0,
_ * a3 1 a3] 1
Qs = Ab [ az—az | [Aq] + a3 —az Mz\} :

Theorem 2. Let the assumption of Theorem 1 be fulfilled, (a4—k)2 > 4b and the inequality
max; <j<s {|Qj|} < 1 be true. Then system (16) is exponential stable.

Proof. The inequality in the condition of Theorem 2 implies that the norm ||Q)| of the operator
Q) is less than one. In this case there exists the inverse operator (I —Q)~! : L3 — [3 and Z =
(I-Q)'F = (I+Q+ Q2?4 ..)F. Itis clear that || Z| 15, < ﬁ“ﬂ |15, It means that all components
of the solution-vector Z of system (21) are bounded. The Cauchy matrix of system (16) satisfies the
exponential estimate i.e., there exist such positive N, M that

|Cii(t,s)| < Ne M=) 0 <s <t < 0.

Then all components of the solution-vector X(t) of system (17) are bounded, according to
representation (19). The exponential stability of the homogeneous system

X'(t) = AX(t) + AB(H)X(t)
follows now from Bohl-Perron theorem (see, for example, [11] p. 500, [12] p. 93). O
Example 1. Substituting the values from Remark 1 and setting k = 4,b = 1 we obtain
Q1 < 327.0253788, Q, < 0.000001437277837, Qs < 1.154699764, Qs =0, Qs < 0.5773500802.

The inequality 327.0253788 - Ab* < 1 implies the inequality max; <j<s {|Q;j|} < 1.
Thus if, according to Theorem 2 Ab* < 0.003057866651, then the system (16) is exponentially stable.

t s
Let us estimate ||QQ|| for (a4 —k)? = 4b. Denoting P; = esssup,g [ L ‘ (t) C(t,5));| ds,
0 i=1
we obtain
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BosPos—Posbos | _2 | |Poa(Bs1—Pas)—Pos(Ba1—Pas) 44 2
P, = Ab* B31P1sPs | [astk| B31Ps2P2uP1s [a3—k2] " as+k]
Bs | 1 1 1
F | Bisbar | Tesl T Busl o]
— Ap* || B 2 Pa1—p 4 2 11
Py =Ab { /5243331 [ag+k| + /53311ﬂ24f33;2 {|ui—k2| + \ﬂ4+k\} + WW} ’
(23)
* 2 1 4 2
=ob {\ﬁml [tk T TBmpaa] {|ai—k2| * \ﬂ4+k|H !
p4 - 0,
« 1 4 2
= A g {\ug_m + \mﬂ] :
Theorem 3. Let the assumption of Theorem 1 be fulfilled, (ay—k)* = 4b and the inequality

maxj<j<s {|P]|} < 1 be true. Then system (16) is exponential stable.
The proof of Theorem 3 repeats the proof of Theorem 2.

Example 2. Substituting the values from Remark 1 and setting k = 1,b = 0.249999902, we obtain
the inequalities

P < 4735918812 - 1013, P, < 2.047987177-10°, P; < 9.999999608, Py =0, P5 < 2.999999216.

The inequality 4.735918812 - 10'3 - Ab* < 1 implies the inequality maxi<;j<s {|Pj| P<1
Thus if Ab* < 2.111522684 - 10~14, then the system (16) is exponentially stable, according to
Theorem 3.

t 5
Let us estimate || Q)| for (a4 — k)* — 4b < 0. Denoting Rj =esssup,g [ © ‘ (AB(t)C(t,s) )ds
0 i=1
we obtain

Y24(2735 —a4+k)+725 (a5 —2a5+3k)
V32715724
1 1
[as] ik

1
as+k|

Y24—725
115724

2
— Ab* as+k]| +
V25
1157724

1
[a1—az]

a4—3k+2as
24732

2= 0b* [l

1 1 1
ool o] aa K T ol Tas] ] ‘
(24)

* 1
= AV o

as—k
32

— * 2
= Ab [ ay+k| +

_1
lag+kl ]

Theorem 4. Let the assumption of Theorem 1 be fulfilled, (1147k)2 < 4b and the inequality
max; <j<s {|Rj|} < 1be true. Then system (16) is exponential stable.

The proof of Theorem 3 repeats the proof of Theorem 2.
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Example 3. Substituting the values from Remark 1 and setting k = 1,b = 2 we obtain
Ry < 133.8894553, R, < 6.173038374-1077, R3 < 1.511857554, Ry =0, R < 0.7559286288.

The inequality 133.8894553 - Ab* < 1 implies the inequality max;<j<s {|RJ|} <L
Thus if Ab* < 0.7468848071, then the system (16) is exponentially stable, according to Theorem 4.

5. Influence of Changes in the Right-Hand Side on Behavior of Solutions

Constructing system we neglect the influence of different factors that seem us nonessential.
The Cauchy matrix C (t,s) allows us to estimate the influences of all these factors on the solution.
Consider the system
Y () — AY (1) = G (t) + AG (1), (25)

where the matrix A is defined by (8) is the matrix of the coefficients of system (7) and AG (t) € L3,
describes a change of the right-hand side. In the following assertion we estimate the difference
between the solution-vector Y (t) = col{y(t), ..., y5(t)} of the system (25) and the solution X (t) =
col{x1(t), ..., x5(t)} of the system (7).

Theorem 5. Under the assumption of Theorem 1 the system (7) is exponentially stable and the
following inequality
1Y (#) =X (B < [ICIIAG DI,

is true, where
t 5
€Il = max SEE/O g!cx‘j(f,S)I ds, |AG (1] = g%essstggIAGi(t)lr

[[Y(t) = X(B)[| = maxi<icssupe=olyi(t) — xi(t)].

The proof follows from the representation of solution of system (7).
The estimates of ||C|| can be obtained through the estimates of the elements of the Cauchy matrix
obtained in Section 3.
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