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Abstract

The aim of the present analysis is to implement a relatively recent computational
algorithm, reproducing kernel Hilbert space, for obtaining the solutions of systems of
first-order, two-point boundary value problems for ordinary differential equations. The
reproducing kernel Hilbert space is constructed in which the initial-final conditions
of the systems are satisfied. Whilst, three smooth kernel functions are used throughout
the evolution of the algorithm in order to obtain the required grid points. An efficient
construction is given to obtain the numerical solutions for the systems together with an
existence proof of the exact solutions based upon the reproducing kernel theory. In this
approach, computational results of some numerical examples are presented to illustrate
the viability, simplicity, and applicability of the algorithm developed. Finally, the
utilized results show that the present algorithm and simulated annealing provide a good
scheduling methodology to such systems compared with other numerical methods.

Keywords Boundary value problems - Initial-final conditions - Reproducing kernel
algorithm - Gram—Schmidt process

Mathematics Subject Classification 34B15 - 34K28 - 47B32

1 Introduction

Systems of first-order ordinary differential equations (ODEs) subject to given sep-
arated two-point boundary conditions (BCs) are an important branch of applied
mathematics that result directly from the mathematical models, or indirectly from
converting the partial differential equations and the optimal control problems into
ODEs [1-5]. Henceforth and not to conflict unless stated otherwise, we denote the
symbol “BVPs” for such systems. There are a range of physical phenomena for which
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BVPs provide the model examples, can be found in many areas of engineering and
science ranging, from simple beam bending problems in mechanics to the chemical
engineering areas of absorption phenomena, chemical reactions, radiation effects and
problems connected with heat transfer, fluid flow, dissipation of energy, and control
theory. Generally, it is difficult to obtain the closed form solutions for BVPs in terms of
elementary functions, especially, for nonlinear and nonhomogeneous cases. Factually,
in most cases, only approximate solutions or numerical solutions can be expected,;
therefore, it has attracted much attention and has been studied by many authors. In
this regards, there are many iterative methods have been proposed to be one of the
suitable and successful classes of numerical techniques for obtaining the solutions of
numerous types of BVPs (see, for instance, [6—15] and the references therein).

The reproducing kernel algorithm is a numerical, as well as, analytical technique
for solving a large variety of ordinary and partial differential equations associated to
different kind of BCs, and usually provides the solutions in term of rapidly conver-
gent series with components that can be elegantly computed. In this study, a general
technique based on the reproducing kernel theory is proposed for solving BVPs in the
appropriate reproducing kernel Hilbert space (RKHS). The main idea is to construct
the direct sum of the RKHSs that satisfying the initial-final conditions of the given
systems in order to determining their exact and their numerical solutions. The exact
and the numerical solutions are represented in the form of series through the functions
value at the right-hand side of the corresponding differential equations.

Anyhow, BVPs have been investigated systematically in this article for the devel-
opment, analysis, and implementation of an accurate algorithm which allows for the
use of some form of concurrent processing technique. More precisely, we consider the
following set of ODEs:

pj(t)u’j(t) = fit,u1(@®),u2(t),...,uy (), j =12,...,n, @))

subject to the following BCs:

uj(to) =aj,j=12,...,p,

uj(tf)=ﬂj,j=p+l,p+2,...,n, 2)
where t € [w, t7]. {u;}f_ < Wilwo, tr], {u;)i_,,, © Wilw, ts] are
unknown functions to be determined, {f;(t, vi, v, ..., vn)};.;l and
{fit, v, v, ..o, v,,)}';.:p+1 are continuous terms in W, [to, 7] as {vj}f:1 C
sz[l‘(), tf] and {vj}};:pﬂ C sz[l‘(), tf], —00 < {vj}sle < 00, and W21 [t(), [f],

W31, tr], w3 [t0, 17] are three RKHSs. Here, the set of functions {p; (t)};'.:1 are

continuous real-valued functions on [f, 7] and may take the values p;(1,) = 0 for
some f; € [to, tf] and some j € {1, 2, ..., n} which make Egs. (1) and (2) to be
singular at r = t,. Through this paper, we assume that Egs. (1) and (2) have a unique
analytical solutions on [z, 7].

The theory of reproducing kernel was used for the first time at the beginning of the
20th century as a novel solver for the BVPs of harmonic and biharmonic functions
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types. This theory, which is representative in the RKHS method, has been successfully
applied to various important application in numerical analysis, computational math-
ematics, image processing, machine learning, finance, and probability and statistics
[16-19]. The RKHS method is a useful framework for constructing numerical solu-
tions of great interest to applied sciences. In the recent years, based on this theory,
extensive work has been proposed and discussed for the numerical solutions of sev-
eral integral and differential operators side by side with their theories. The reader is
kindly requested to go through [20—44] in order to know more details about the RKHS
method, including its modification and scientific applications, its characteristics and
symmetric kernel functions, and others.

In fact, the RKHS method can be applied for different categories of differential
equations subject to different types of BCs such as: Neumann, Robin, Dirichlet, inte-
gral, and periodic with respect to ordinary, partial, fractional, or fuzzy derivatives. To
mention a few, this method have been applied to the solutions of: parabolic partial dif-
ferential equations subject to integral BCs [21], Bagley—Torvik and Painlevé equations
of fractional order subject to Dirichlet BCs [23], mixed-type integrodifferential equa-
tions subject to periodic BCs [26, 27], fuzzy differential equations subject to Dirichlet
BCs [29], differential algebraic systems subject to integral BCs [31], time-fractional
partial differential equations subject to Neumann BCs [32], heat and fluid flows prob-
lems subject to Robin BCs [33], Time-fractional partial integrodifferential equations
subject to Dirichlet BCs [34, 35], Diffusion-Gordon types equations of fractional order
subject to Dirichlet BCs [36], time-fractional Tricomi and Keldysh equations subject
to Dirichlet BCs [37], singularly perturbed differential equations subject to twin layers
BCs [39, 41, 44], and anomalous subdiffusion equation of fractional order subject to
integral BCs [40].

The organization of the article is as follows: for clarity of presentation, in Sect. 2,
two extended RKHSs needed in the analysis are constructed, and two extended repro-
ducing kernel functions are obtained. After that, in Sect. 3, the solutions and the
essential theoretical results are presented based upon the reproducing kernel theory.
In Sect. 4, an efficient iterative technique for the solutions and convergent theorem
are described. In order to capture the behaviour of solutions; in Sect. 5 error estima-
tions and error bounds are presented. Numerical algorithm and numerical analysis are
discussed to demonstrate the accuracy and the applicability of the presented method
as utilized in Sect. 6. In Sect. 7, relative comparative analysis between the classi-
cal numerical method and the RKHS method is presented. Finally, in Sect. 8 some
concluding remarks and brief conclusions are listed.

2 Constructing appropriate inner product spaces

The reproducing kernel approach builds on a Hilbert space H and requires that all Dirac
evaluation functional in H are bounded and continuous. In this section, two extended
RKHSs H [to, tf] and W[to, tf] are constructed. Then, we utilize the reproducing
kernel concept to obtain two extended reproducing kernel functions R;(s) and r;(s)
in order to formulate the solutions in the mentioned spaces.
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Before the construction, it is necessary to present some notations, definitions, and
preliminary facts upon the reproducing kernel theory that will be used further in the
remainder of the article. Throughout this analysis, L*[19, 1] = {u| flgf u?(1)dt < oo}

and 12 = {A|> 2, A? < oo}

Definition 1 [19] Let H be a Hilbert space of function 6 : £2 — H on a set 2. A
function R : 2 x £2 — C is a reproducing kernel of H if the following conditions
are met. Firstly, R(-, t) € H foreacht € £2. Secondly, (6(-), R(-, t)) = 0(¢) for each
6 € Handeacht € £2.

The condition (8(-), R(:, t)) = 6(¢) is called the reproducing property, which
means that, the value of 6 at the point ¢ is reproducing by the inner product of 6
with R(-, t). Indeed, a Hilbert space which possesses a reproducing kernel is called a
RKHS.

Definition 2 [20] The space Wzl [to, tf] is defined as W21 [to, tf] = {z : zis absolutely
continuous function on [to, t7] and z’ € L*[to, t]}. On the other hand, the inner
product and the norm in W} [fo, #] are defined, respectively, by

ty

(21().22(0)) ) = z1(to)zz(to)+/ 21 (D25 (1)dt, (3)

fo
and [|lz1lly) =\ /(z1(1), 21()))yy1, Where 21, 22 € W) [to, ty]-

Definition 3 [21] The space W3[to, t/] is defined as W3 [to, t7] = {z : z, 2’ are

absolutely continuous functions on [fo, t7], 2" € L*[to, t£], and z(t9) = 0}. On the

other hand, the inner product and the norm in W22 [to, t f] are defined, respectively, by
ty

(21(). 22()) 2 = 21(t0)22(t0) + 2 (t0)25(t0) +/ 2 (Oz5(ndt, “

]

and [[z1llyz= /(21 (1), 21 (1)) yy2, where z1, 22 € W3 [ro, t5].

Definition 4 The space sz [to, tf] is defined as sz [to, tf] = {z : z, 7/ are absolutely
continuous functions on [, #7], z” € L?[to, t7], and z(ts) = 0}. On the other hand,
the inner product and the norm in W22 [to, t f] are defined, respectively, by

157

(210, 22(0)ypz = 21 (ty)2a(t) + 21 (1) 25 (er) + / dwhwde, ()

0]

and [|z1[lyj2= /(21(1), 21(1) 2, where 21, 2 € Wi [to, tr]-
It is easy to see that (z1(¢), z2(t))W22 satisfies all the requirements of the inner
product as follows; firstly, (z1(z), zl(t))sz > 0; secondly, (z1(1), zz(t))sz = (z2(1),

21(0)yp23 thirdly, (yz1(1), 22())yy2 = v{21(0), 22(0))yyzs fourthly, (z1(1) + 22(7),
Z3(t))v~vzz = (z1(0), Z3(I)W22 + (z2(1), Z3(t))W22. Indeed, (z1(2), zl(t))wzz = 0 if and
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only if z1(z) = 0. To see this, when z1(t) = 0, then (z;(¢), zl(t))W2z = 0, whilst,
if (z1(). 21(1)) 3 = 0. then (zl(tf))2 +(Z (tf))2 + t;f (Z/l/(t))zdt = 0, therefore
Zl(tf) = Z/l (tf) = Z/l/([) =0orzi(t) =0.

Theorem 1 [20] The Hilbert space W21 [to, tf] is a complete reproducing kernel with
the reproducing kernel function

{1}
R; 1) =1—1+s, s=t,
1
R (s) = ©)
Rtaz(s)zl—t0+t, s >t

Theorem 2 [21] The Hilbert space W22 [to, tf] is a complete reproducing kernel with
the reproducing kernel function

{2}(S) Lt —10)(23 =12 +3sQ2+1) —19(6+1+35)), s <1,
R () = s —10)(213 =52 +312+5) — 19(6+5+30)), 5 > 1.
@)

Theorem 3 The Hilbert space sz [to, t f] is a complete reproducing kernel with the
reproducing kernel function

o R =Ly = 1)(22 = P +35@+0 =176 +1+39)), s <1,
i (8)
R (s) =Lty - s)(zt} — 524312 +5) —17(6+s+ 3;)), s > t.

®)

Proof The proof of the completeness and the reproducing property of Wz [to, t f]

is similar to the proof in [22]. Let us find out the expression form of R }(s) in

W2 [to, t f]. By applying the tabular integration formula on z” (s)8S3 R,{2 (s), we get

S 2" ()83 R (s)ds = ZO( DI 0()3 R S 2+ 17 2900 R (s)ds.
According to Eq. (5), one can write

1
(€6 B ) 10 = 12w R )
i=0

1
#2220 ()[R 1) + DT R 1))

i=0

.
+ f ! 2(s)0* R (5)ds. )
to
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Since R (s) € W2[to, t7], yields that R (tf) = 0,alsosince z(t) € W3 [to, t7].
yields that z(r7) = 0. Thus, if 3 R” (17) — a2R> (1) = 0, 33 R (19) = 0, and
32R™ (19) = 0, then Eq. (9) implies that (z(s), k}z}(s»%z = [ 28} R (s)ds.
Now, for each ¢t € [to, tf], if Iél{z} (s) satisfies

3R (s) = —8(t — s), where §is the dirac — delta function, (10)

then (z(s), Ié,{Z}(s))sz = z(t). Obviously, I%,{Z} (s) is the reproducing kernel function
of sz [to, tf]. For the conduct of proceedings in the proof, it requires the expression

form of Iétm (s). The auxiliary formula of Eq. (10) is A% = 0 and its auxiliary values
are A = 0 with multiplicity 4. So, let the expression form of RZ{Z} (s) be defined as

~ Ry = 2 3 ’
R,{Z}(s) _ ¢ (s) = pi(0) + p2()s + p3(t)s™ + pa(t)s”, s <t (n

S{2
R (5) = q1(1) + q2(0)s + g3 (s + qu()s3, s > 1.

But on the other aspect as well, for Eq. (10), let RI{Z}(S) satisfy 97" 12’,{2} (t+0) =
a" Ié,m (t —0),m =0, 1, 2. Integrating Eq. (10) from ¢ — ¢ to f + & with respect to s
andlete — 0, we have the jump degree of 83 R,{Z} (s) ats =t given by 8S3 RZ{Z} (t+0)—
8‘93 I%,{Z} (t —0) = —1. Through the last descriptions and by using Maple 13 software

package, the unknown coefficients of I?,{Z} (s) in Eq. (11) can be obtained as given in
the representation form of Eq. (8). This completes the proof. O

Remark 1 Henceforth and not to conflict unless stated otherwise, we denote
1
Ht, 1] = &5, Wy [0, 27],

Wlio.ts] = (@4 W3 [10.1,1) (@) W3 [10.1,1). a2

T
2 2 2 5{2 5{2 S{2
Ri) = (R @, R, R 6 B 6 et B 6, R 5)n)

T
r) = (R R @, R @) (13)

Definition 5 The inner product Hilbert space H [19, 1] can be defined as H o, 7] =
{(zl, 2, ez {z.,'}j:1 c w) [ 20, tf]}. The inner product and the norm in
H[to, tf] are building as (z(¢), w())y = Z?:l(zj(t)’ wj'(t)>W2] and ||z||lg=

n 2 .
> izillz; ”Wzl’ respectively, where z, w € H|1, 15].

Definition 6 The inner product Hilbert space W[to, t f] can be defined as

Wlotr] = {22 zpzprtsez) s {5}, € WElostgJand {2}, € Walo.1/])
(14)
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The inner product and the norm in Wz, 5] are building as
p n
(z@®), w))w = 2:(21'0),10](0)%2 + Z (2 (0w (1) g2, (15)

j=1 J=p+l

and ||z||w= \/25’:1 ||zj||€vzz+ Z,’;:IH'I IIZjII%v%,respectively, where z, w € W[to, tf].

The spaces H [to, t f] and W[to, tf] are complete Hilbert with some special prop-
erties. So, all the properties of the Hilbert space will be hold. Further, theses spaces
possesses some special and better properties which could make some systems be
solved easier.

3 Representation of exact and numerical solutions

In this section, we will show how to solve the BVPs by using the RKHS method in
detail and we will see what the influence choice of the continuous linear operators.
Anyhow, the formulation and the implementation method of the solutions are given in
the extended RKHSs W[to, tf] and H [to, tf]. Meanwhile, we construct an orthogo-
nal function systems of the space W[to, t f] based on the use of the Gram—Schmidt
orthogonalization process.

Now, to apply the RKHS method on the extended spaces H [1o, 7] and W{1o, t7],
we will define the following differential linear operators:

W2m,t — Wi to.tr|, j=12,...,p,
Ljuj(t) = pju’;(t)such that L; : f[ ] 2[10-1/]

sz[to,tf]ﬁwzl[to,tf], j=p+1,p+2,...,n.

(16)
For the conduct of proceedings in the algorithm construction, put
_fl 7 —ul 7 _u/l i _051_ [0 7 [0 T
S uz uy o 0 0
fp up ’ M/,, ap 0 0
F = U= u = , o= b= ,ej = >
Sp+t Up+l ”/p+1 0 p Bp+1 ! Ljtn
fp+2 Up+2 u;,_,_z 0 ,Bp+2 0
Lfu Lun | _u;1 i L0 -nx1 L Bn = nxl LO = nxl
17)
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FLi0 -0 0 0 -0 7
0 Ly---0 0 0 -0

oo 2,0 0 -0

=100 -0 Lo -0 (18)
00 -0 0 Lpo--0
00 -0 0 0 L,

Thus, based on this, the BVPs to be solved can be converted into the following
equivalent form:

Lu(t) = F(t,u(t)) such that L:W(to, 17| — H[to, 5], (19)
subject to the following BCs:
ejru(to) = ejrot,j =1,2,...,pand ejru(tf) = ejT,B,j =p+Lp+2,....n. (20)

: sz[t(), tf] — Wzl[t(), tf] and {Lj}n

Lemma 1 The operators {L;}" i=pel

j=1
W22 [to, tf] — W21 [to, tf] are bounded and linear.

Proof In this proof, we are focusing on {L./}le : W22[t0, tf] — W21 [to, tf].

The linearity part is obvious, for the boundedness part, we need to prove that

||Ljuj||%}vlf M||u{,~||€v2, where M > 0. From the definition of the inner prod-
2 2
uct and the norm of W, [, t], we have ||Ljuj||%V21: (Ljuj(®), Ljuj0))y =

_ 2
[Ljuj(to)]2 + t;f [(Ljuj)/(t)] dt. By the reproducing property of R,m(s), we

2 2
have u; () = (; (), RP@yz. (L)) = (i), (LRP)6)yz, and
(Ljuj)/(t) = (u;(s), (LjR,{Z})’(s))sz. Again, by the Schwarz inequality, one can
write

(L) 0] = [0, (LR ) Oz

(L) O = [0, L RPY @) 3

2 1
< I(L R ) Ol lya = M sy,

2 2
< LR Ol N2 = M a2
1)

2 2
2 (m o) 2
Thus, ||LJ'”J'||W215 <<Mj ) +<Mj ) (tf—lo))”ldjllwzz or |ILjujlly=
Miujllyz. where M2 = (M) + (M) (1 — o). Similarly, for the remaini
Uj WZZ, whnere = j j f 0 ). Slmilarly, Tor the remaining

operators {L,-}n ~zz[lo, tr] = W, [0, 77]- =

IS j=p+1

Theorem 4 The operator L : W[to, tf] — H[to, tf] is bounded and linear.

@ Springer



Numerical solutions of systems of first-order, two-point... Page90f28 31

Proof Clearly, L is linear operator from W to, 7] into H{to, t]. The boundedness
part is shown as follows: for each u € W[t 15], we have

ILullag = E " ILjujl? +§ ’ 1L juj?
H = j=1 1R jepr I
< E ! L2 Ny ||22+E ||L'||2||u‘||2~z
= j=1""7 / J W3
P n P n
< Li|%+ L~2> will® .+ uill%
_\/<E i1 Ll E j=pil Ll E i1 l j”WzZ E j=pil l j”sz

< Luy. (22)

Considering Lemma 1; the boundedness of {L i }1.7_ and { L; }'?_ implies that
J1j=1 j=p+1
L is bounded. So, the proof of the theorem is complete. ]
Next, we construct an orthogonal function systems of the space W[to, t f] as fol-
lows: put

T
(R,E”(t),0,0,...,O) L j=1,

(O,R,{il}(t),O,...,O)T, =2

@ij (1) = (1, (1) je; = (23)

(0,0, ....0, Rt{il}(t))T, ] —n,

and i;(t) = L*@ij(t).i = 1,2, ... j = 1,2, ..., n, where L* = [L;fl.] is
nxn

the adjoint operator of L = [L;;] . R (s) is the reproducing kernel function of

W; [to, t]. and {£;}3°, is dense on [1o, t].

(00, 1)

@ H=(1,1)

W[to, tf] can be derived from the Gram-Schmidt orthogonalization process of
(00, n)

{Iﬂij(t)}(i’]f):(l, 1) as follows.

Algorithm 1 The orthonormal function systems {1/_/,-j(t)} of the space

Stepl: Forl=1,2,...andk = 1, 2, ..., [ do the following:
Ifl:k:l,thensetu;{(: 1

k= Tomlw >
If ] = k # 1, then set u;) = 1
B By = S5 o). 9, 03
. -1 _ .
If | > k, then set 1)} = ! > Wik, iy ) wi'

/uwuz i 0. 01 Oy p=k

Output: The orthogonalization coefficients Mlk of the orthonormal systems ; (1).
Step2: Fori=1,2,...andj=1,2,..., nset
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i J .
Vij () =D it (24)
=1 k=1

(00, 1)

Output: The orthonormal function systems {1,5, i (t)} i H=(.1)"

Here, it is easy to see that, ¥;; (1) = L*¢;;(t) = (L*@;;j(s), R:($))w = (@i (s),
LyRi(s))i = LsRi(s)ls=, € W[to, t]. Thus, v;;(¢) can be expressed in the form
of wij(t) = LSRZ(S)|s:z,~~

Theorem 5 For Egs. (19) and (20), if {;}2, is dense on [to, tf], then

{Ilfij (t)}gfojf)n:)(l I is the complete function systems of the space W[to, tf].

Proof For ecach fixed u € Wlrw, t7], let (u(t), ¥ij(t))w = 0. Then, (u(r),
VijO)w = (u@), L*¢ij(t))w = (Lu(t), ¢;j(t))n = Lu(t;) = 0. Whilst u(t) =
Yhoiuje; =3 ), (Ri(-)ej)we;, where

(R,{Z}(s),O,O,...,O>T, j=1,

. T
(0,0,...,o,R}”(s)pth,0,0,...,0) j=p

o r 25)
(0,0,...,0,R[ (S)(p+1)th,0’0""a0) ]=p+1’

(Ri(-)jej =

' - T
(0,0,...,0,Rj2}(t)) , i=n

Hence, Lu(t;) = Z'}:l(Lu(t), ¢ij())me; = 0. But since {£;}7°, is dense on
[t0, £], we must have Lu(t) = 0. It follows that u(r) = 0 from the existence of L™
So, the proof of the theorem is complete. a

Theorem 6 If {t,-}i?il is dense on [to, tf] and the solution of Egs. (19) and (20) is
unique, then their exact solution satisfies the infinite expansion form

o0 n i J B B
W) =Y Y DN wip felt, u(t) i (o), (26)

i=1 j=1I=1 k=1

where u;{{ are the orthogonalization coefficients of the orthonormal systems V; i (@)
obtained from the Gram—Schmidt process.

(00,1n)
@i, H=(1,1)
plete orthonormal basis of W[to, tf]. Since, (u(t), ¢;j(t)) = u;(t;) for each u €

Proof Applying Theorem 5, it is easy to see that {1/_/, j (t)} is the com-
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W{to, 17], whilst, >7° o), Vij(t))wi;(t) is the Fourier series expansion

(o0, n)

about {I/_/ij(t)}(i,j)z(l, 1) Then the series S Y (@), Vij (1)) wij () is con-
vergent in the sense of ||-||w. Thus, using Eq. (24), we have

w(t) =YY (u(), Yij () wiij (1)

i=1 j=1

0 n ioJo _
- Z Z(u(t),z Zujil//m(t))wllfij(l)

i=1 j=1 I=1 k=1

I i J .. )
=2 2D D milu®). Lo ou () wij (1)

i=1 j=1I=1 k=1

00 n i j - .
=Y S L), o) 1 ()

i=1 j=11=1 k=1

L i J .. B
- Z Z Z Z i (it u (), o () 1 Wi (1)

i=1 j=1I=1 k=1

00 n i j - .
=3 3SON wll feru @) o). @7)

i=1 j=11=1 k=1

Therefore, the form of Eq. (26) is the exact solution of Egs. (19) and (20). The
proof is complete. a

Anyhow, the numerical solution u,, (¢) of u(¢) for Egs. (19) and (20) can be obtained
directly by taking finitely many terms in the series representation form of u(¢) and is
given as

L J

non B B
() =YY N i fi (w1 (1) i (). (28)

i=1 j=1I=1 k=1

4 Construct and implement the iterative technique

In this section, we consider the given BVP and construct an iterative technique to
find its solutions in the space W[to, t f] for linear and nonlinear case simultaneously.
Also, numerical solutions of the same system, obtained using proposed method with
existing BCs are proved to converge to the exact solutions with decreasing absolute
difference between the exact values and the values obtained using RKHS method.
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Here, we shall make use of the following facts about the linear and the nonlinear
case depending on the internal structure of the function F. Firstly, if Eq. (19) is linear,
then the exact and the numerical solutions can be obtained directly from Egs. (26) and
(28), respectively. Secondly, if Eq. (19) is nonlinear, then the exact and the numeri-
cal solutions can be obtained by using the following iterative process: According to
Eq. (26), the representation form of the exact solution of Eqs. (19) and (20) can be
written as

w(ty =y Aijiij (1), (29)

i=1 j=1

where A;; = Zle 21{21 ,uﬂ{ Sfx(, u(t)). For the conduct of proceedings in the
solutions, put #| = tg, it follows that u(#1) is known from the constraints conditions of
Eq. (20). Thus, the exact value of F'(¢1, u(#1)) is known. For numerical computations,
we put the initial function u((#1) = u(#1) and define the n-term numerical solution of
u(t) by

n n
wn(t) =Y Bijihij (1), (30)
i=1 j=1
where the coefficients B;; and the successive approximations u;(t),i =1, 2, ..., 1
are given as follows:
P
Bij = ZZM;{(fk(tl,un—l(tl))- (31)

=1 k=1

In the iterative process of Eqs. (30) and (31), we can guarantee that the numerical
solution u, () satisfies the BCs of Eq. (20). Next, we will proof that u, () is converge
to the exact solution u(z).

Lemma2 Ifu € W[to, tf], then the numerical solution u, (t) and its derivative u;(t)
are converging uniformly to the exact solution u(t) and its derivative u'(t) as n — o0,
respectively.

Proof For each t € [19, 17], one can write

n

w0 = 0] = |3ty () — ), 8} (R (1)) jejhwe;

j=1

< 3|0 — @, 8} Rere ) we |

j=1

n
<Y My — ullw 18] (R (1)) jejllwle,|
Jj=1
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= lluy — ull Y _119f (R (1)) e llw e |

j=1
< Milluy —ullw,M; > 0,i =0,1. (32

Hence, if ||u;, — ullw— 0 as n — o0, then u,(¢) and u% (#) are converge uniformly
to u(r) and u'(¢), respectively. The proof is complete. a

Theorem7 If |luy—1 —ullw— 0, ¢, — s asn — oo, |uy—1llw is bounded, and
F(t, u(t)) is continuous, then F(tn, ”n—l(tn)) — F(s, u(s)) as n — oo.

Proof Firstly, we will prove that u,_ (tn) — u(s). Since,

|un—1(1y) = u()| = |uy—1(ty) = ty—105) +uy—1(s) — u(s)|
< Jup—1(t0) — ug—1 ()| + uy—1(s) — u(s)|. (33)
By reproducing property of the kernel function R;(s), we have u,_i(ty)

Z;l':lwnfl(f)’ (an(l‘))jej)wej and u,_1(s) = Zl}:l(unfl(f), (Rs(2)) jej)wej.
Thus,

n

g1 (1) = 19| = | Dl 1), (Riy(0) s = (Ro(0)) e bwe;

j=1

= > 1@, (Ry 0 = R®) je)w les|
j=1

< Y Ny Olwl(Re, (1) = Ry (@) jejllwles]. (34
j=1

From the symmetry of R;(s), it follows that ”(an () — Rs(t))/.ej||w—> 0 as
t; — s and n — oo. In terms of the boundedness of [lu,;_1[w, one obtains that
|u,]_1(t,,) — un_l(s)| — 0 as soon as t, — s and n — oo. Again, by Lemma
2, for each s € [to, tf], it holds that |u,7_1(s) - u(s)| < Milluy—1 — ullw— 0.
Therefore, uy—i(t;) — u(s) in the sense of the norm of W/to, 1] as t, — s
and n — o00. As a result, by the means of the continuation of F, it is implies that
F(ty, uy—1(ty)) = F(s, u(s)) as n — o0. So, the proof of the theorem is com-
plete. a

Theorem 8 Suppose that |luy|\w is bounded in Egs. (30) and (31), {t;}7°, is dense
on [to, tf], and Egs. (19) and (20) have a unique solution on [to, tf]. Then the
n-term numerical solution u,(t) converges to the exact solution u(t) with u(t) =

oo n _

> > Bijij(0).

=1 j=1

Proof Similar to the proof of Theorem 7 in [23]. d
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5 Error estimations and error bounds

In this section, we derive error bounds for the present algorithm and problems. Herein,
we suppose that M = {tl, t, ..., t,7} C (to, tf) suchthatfo <) < <--- <1t; <
(00, n)

@i, p=(1,1)
h = tiy1 — t; with 0 < i < p is the fill distance for the uniform partition of [to, t f],

_ —1 _
and [|L™" 1= supo_uew[sy, o, Il 1L lw-

tf = ty+1 be the selected points for generating the basis functions {1}, j (t)}

Lemma 3 [23] Suppose that u; € Cm[to tf] and u(m+1) € Lz[to, tf] for some

m > 1. If u; vanishes at M withn > m + 1, then u; € W21 [to, tf] and there is a
constant A such that

ot llyy < A" max ‘u i=12...n (35)

teltotr]

We mention here that for the next results the hypotheses of Lemma 3 are hold.

Theorem 9 If u(t) = (ui(t), ux(t), ..., uy(t)), then there is a constant A =
(Ay, Ay, ..., Ay) such that
lullg< ™ [|A]l2] max ’ . (36)
refro.ty]
2
Proof Considering Definition 5, one can write
n
Ml = | D N3,
Ni=t
n 2
< [ max ‘ “”*‘)(z)‘
NE tefro.ty]

2
n
=hn" ZA%( max }u;mﬂ)(t)’)
1

\ iz teftotyr]
2
u§m+l)(t) ’)

max ‘ (’”“)(t)‘
te t() tf

< h™ ZA2Z< max

te| .t
; [r0.27]

=h"[|All2 @37

Herein, maXze[zo,rf]’M("’”)(I)] _ maXze[zo,ff](Mimm(f), u§m+l)(t)’ uE,’”“)(t)). O
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In the case of multidimensional function, we may use a norm that represents the
maximum value at each function. That means, if u(t) = (u(t), uz (), ..., u,(t)),
then

||u||oo:max< sup |uj(l)|>,j:1,2,...,n. (38)
tefto.tr]

Lemma4 If u € W[to, tf], then there exist a positive number K such that ||u® |5 <
Klullw.

Proof For each {uj};.’zl - sz[to, tf], one has

i i pi2
w0 < 1] RP Ol gy =

@)
0] =

.~2 . .
0] R} }(l‘)||W22||uj||W22§ Nillujllyz. Whilst, if u € Wi, t7], then u =

M; ||uj||W22. Similarly, for each {uj}’% C sz[to, tf], one has

j=p+l

T .
(ul, U, .oy Up, Upsls - un) with {”.1'}?:1 C sz[to, tf] and {Mj}’;.:lH_l C
B . 2 ; 2
W3[0, t7]. Thus, Zizl\ui-’)(t)\ < MPX) i, and 35 |0 (0] <
Ni2 Z?:pﬂ [l j ||%/22. So as to this, one can write
n n
D | — DN
> Ji o] =Y (o)1)
j=1 j=1
n n . 2
< |2 eX o
j=1  j=1
" 2
_ 0
=n Z‘“x (f)‘
N J=!
SIUPNCIEE U
1
SN (r)’ 3 Ju (t)(
j=1 J=p+l
P n
<n M,?Znujnivzzw? > ot 152
\ =l j=p+1
p n
= v | maxi{MZNZH D llj5a+ D i,
p n
_ 12 12
= K | QiG> sl
j=1 j=p+l1
= Kllullw, (39)
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where K? = nmaxi{Mlg, Niz}. In spite of SUPterg, 1,] |4 <
n

SUPse[ro.1/] > lu < K|lu|lw, we get max (supte[to’tf] u ) =< K|jullw or
o

14D lloo< K Jullw. 0

Theorem 10 Let u(t) and uy(t) are given by Eqs. (26) and (28), respectively, then
there is a constant B such that

1u® = ud oo BR™,i =0,1. (“40)

Proof The proof will be obtained by mathematical induction as follows: from Eq. (30)
for j < n, we see that

non
Luy, (1) = Z ZAile/_fij(f)

i=1 j=1
non .
=D ALy (1), 0ij (D)
i=1 j=1
non _
= ZZAij(Iﬂij(l‘),L*fﬂij(t))w
i=1 j=1
non _
=) A (0, i () w (41)
i=1 j=1
Using the orthogonality of {1//5 (@) }E,OO/)’Z( L1y yields that
n n
ZZMMLM (t) = ZZA1]<WUU) ZZMlkwlk(t)>
=1 k=1 i=1 j=1 =1 k=1
n n
= ZZ (Wi (0, Y ®)y, = A (42)

Consequently, if [ = 1, then (Lu) ; (1) = fj(t1, uo(t1)) or Lu(t1) = F (11, uo(t1)).
Again, if | = 2, then (Lu)j(tz) = fj(t2, ui(2)) or Lu(tz) = F(t2, u1(2)). In the
same layout, we can discover the pattern form Lu(tj) = F(tj, uj—1 (tj)), j=1,2,

.., 1. Clearly R;; € C™ [to, tf] and Rr(;.ﬁl) S Lz[to, tf]. Thus, from Theorem 9
there is a constant D = (D, Dy, ..., D,) such that

IRyl < A" Dll2 (43)

max )R('"H)(t)‘
t tf
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Recalling that the error function R, () = Lu,(t) — F (¢, u(t)) = Lu,(t)—Lu(t) =
L(uy(t) — u(t)). Hence, u, — u = L™' Ry, then there exists a constant E such that

lu — wyllw = 1L Ryllw< IL™ I Ryl
< ER" D]l max [RO™*D ()|l (44)
refto.tf]
Finally, in view of Lemma 4, one can find that

@ — uP oo < Kllu—uyllw

< KEW"|D|2|| max ‘R,gmﬂ)(t)‘
refto.ty] s
= Bh", (45)
where B = KE||D||2|l I[nax ])R,gmﬂ)(t) ’ |2 is a positive real number. O
te t(),t_/

—tp

Corollary 1 Suppose that h = th
[to, t f]. Let u(t) and u,(t) are given by Egs. (26) and (28), respectively, then

is the fill distance for the uniform partition of

= u o= O(n™"),i =0,1. (46)
Proof The proof follows directly from Theorem 10. a

Theorem 11 Let &, = |lu — uy|lw, where u(t) and uy(t) are the exact and the numer-
ical solution, respectively. Then, the sequence of numbers {Sn} are decreasing in the
sense of the norm of W[to, tf] and g, — 0 as n — oo.

Proof Using the expansions form of u(¢) and u, () in Egs. (29), (30), and (31), one
_ 2
can write 8% = IIZ?i,,H 27:1 Biivi;j(1)*= Z;’iml(z;’.:l B,-j) and 5,2]71 =

- 2
13-, 2 Biivi;j(1)*= >, <Z’]?:1 Bij> . Clearly, &,—1 > &, and conse-
quently { sn};i , are decreasing in the sense of [|-||w. By Theorem 6, we know that
2 Z';:l Bij 1},']- (¢) is convergent. Thus, sg — 0 or &, — 0. So, the proof of the
theorem is complete. O

6 Numerical algorithm and numerical analysis

In numerical analysis problems there are some basic unknowns. If they are found,
the behavior of the entire structure can be predicted. The basic unknowns or the field
variables which are encountered are displacements in the applied marhematics and
engineering problems. This section presents the numerical solutions for three different
BVPs of differen types using the RKHS method. Results obtained by the proposed
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method are compared systematically with some other well-known methods and are
found outperforms in terms of accuracy and generality.

By generating the finite direct sum between the spaces W, [10, 1], W3[to, t¢],

sz [to, tf] and merge the kernel functions Rt{l}(s), RI{Z} (s), Iétm(s) in one vector

space that satisfying the corresponding BCs, we can directly obtain the exact and the
numerical solutions by applying the following algorithm.

Algorithm 2 To approximate the solution of Egs. (19) and (20), we do the following
steps:

Input: The interval [to, tf], the integers 7, the kernel functions R;(s), r;(s), the
differential operator L, and the function F.

Output: Numerical solution u,(¢) of u(¢) at each grid points in the independent
interval [, t7].

Stepl: Fixedt in [to, tf] and set s € [t(), tf];

Ifs <1, set Ris) = (R o), R, oo R pins R iy RO,
32} T
R ©mn) 3
Else set R;(s) = (R ), RA©). ... RE6) o RO oty RAG), -
R ) -
Fori =1, 2_, ...,nand j =1, 2, ..., n, do the following:
Sett; = ;%11;

Set ¥i j (1) = Lg[ Ry, (S)]S:,i;
Output: The orthogonal function systems ¥; ;(#;).
Step2: Forl/=2,3,...,nandk =1, 2, ..., 1, do Algorithm 1 for / and k;
Output: The orthogonalization coefficients /4y .
Step3: Forl=2,3,...,n—landk=1,2,...,1— 1, do the following:
Set Yij (1) = D=y Lpmy Mg Wik (t);
Output: The orthonormal function system v; ().
Stepd:  Setuo(t)) = u(r)) =0;
Set Bjj = Z;:l Zlﬁ:l M;{(fk(tl, ui—1(1));
Setu; (t;) = Y j—y 2 j=1 Bijij(ti);
Output: The numerical solution u, (;) of u(t;).

Using RKHS algorithm, taking #; = f]_Tﬁ, i=1,2,..., nin uy(%) of Eq. (28),
generating the reproducing kernel functions r,(s), R;(s) on [to, tf], and applying
Algorithms 1 and 2 throughout the numerical computations; some graphical results,
tabulate data, and numerical comparison are presented and discussed quantitatively at
some selected grid points on [to, t f] to illustrate the numerical solutions for the follow-
ing BVPs. In the process of computation, all the symbolic and numerical computations
are performed by using MAPLE 13 software package.

Example 1 Consider the following linear BVP of three variables:
uy(t) = uz(t) —us(t) +1,
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ub(t) = 312,
uh(t) = up(t) +e ', (47)

subject to the following BCs:
u1(0) = 1,u2(0) = Luz(l) = 1.25 — e, 48)

where ¢ € [0, 1]. Here, the exact solutions are u(t) = —0.052+0.25t* + 142 — e,
ur(t) =13+ 1, and uz(r) = 0.25t* +1 — e ".

Example 2 Consider the following nonlinear BVP of three variables:
u’(t) = cos(2t) + sin(3t),

() = ui (1) + (uz(t) — 1) — (ua(t) — D* = 2tus(r) + 1%,
wy(1) = us(Dua(t) — uat) — 1)° —us(t) — t(ua(t) — ) +2e* +1,  (49)

subject to the following BCs:
1(0) = Luz(0) = 2,u3(1) = & + 1, (50)

where ¢ € [0, 1]. Here, the exact solutions are u () = 0.5sin(2¢) — %cos(3t) + %,
ur(t) = €' + 1, and uz(r) = e +1.

Example 3 Consider the following nonlinear singular BVP of four variables:

(t — Dl (1) = ur (D (Oua(t) — (¢ — Dt + 1)~ +1In(r + 1)(e’2 — 2t>2—f,

2uly (1) = 203y (1) + In(ug(r)) — 41 + 202 — In(2)1,

sin(2)ufy (1) = 1D + up(t) — 2sec(t)usz(t) —t + e’ +0.5sin(3r — 1) — 1,

sinh(f)uy(r) = u;‘ () + (t + Dsinh(u(2)) +0.5¢( +2) + 2" +1n(2)2 'sinh(z),
(51)

subject to the following BCs:

u1(0) = 0,u2(0) = 1,u3(1) = 0,us(1) = 0.5, (52)

where ¢ € (0, 1). Here, the exact solutions are u(t) = In(t + 1), us(t) = e’2 — 2t
u3(t) = sin(l — #)cos(¢), and u4(z) =27".

Our next goal is to illustrate some numerical results of the RKHS solutions of the
aforementioned BVPs in numeric values. In fact, results from numerical analysis are
an approximation, in general, which can be made as accurate as desired. Because
a computer has a finite word length, only a fixed number of digits are stored and
used during computations. Next, the agreement between the exact and the numerical
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Table 1 Numerical values of the dependent variables uy (¢), u;2(t), and u;3(t) in Example 1

t up (1) uy2(1) uy3(1)

0 1 1 — 1.000000058856484
0.1 1.195187034459571 1.000999994741106 —0.804812432953983
0.2 1.381653182806525 1.007999991648507 —0.618330809446387
0.3 1.561085202248351 1.026999996869802 —0.438793256175786
0.4 1.735567940628746 1.063999975240707 —0.263920053369600
0.5 1.907531767554038 1.124999905906054 —0.090905665883797
0.6 2.079700334229044 1.215999956871109 0.083588361361077
0.7 2.255036172034005 1.342999987102791 0.263439693556910
0.8 2.436686961005423 1.511999965735022 0.453071018709676
0.9 2.627930828481105 1.728999914614827 0.657455325139286
1 2.832120404744574 1.999999980275804 0.882120558828558

Table 2 Numerical values of the dependent variables u;1 (t), up2(t), and uy3(f) in Example 2

t uy1 () up2 (1) uy3()

0 1 2 0.999999944841496
0.1 1.114222471069359 2.105170917013281 1.321402730661712
0.2 1.252930624807718 2.221402757055710 1.691824657688352
0.3 1.408451244404660 2.349858793488723 2.122118794411300
0.4 1.571225449936441 2.491824657555282 2.625540924049823
0.5 1.730489718456073 2.648721262133733 3.218281729139374
0.6 1.875086906443502 2.822118798471025 3.920116914002107
0.7 1.994340230258833 3.013752698988495 4.755199962480947
0.8 2.078918029280232 3.225540851995051 5.753032423067816
0.9 2.121614489886232 3.459603043438501 6.949647462458170
1 2.117979534112560 3.718281792293409 8.389056098930649

solutions is investigated for Examples 1 and 2 at various ¢ in [0,1] by computing
the numerical approximating of their exact solutions for the corresponding equivalent
equations as shown in Tables 1 and 2, respectively.

Numerical comparisons for Examples 1 and 2 at various ¢ in [0,1] are studied next.
The numerical methods that are used for comparison with the RKHS method include
the continuous genetic algorithm (CGA) [15], the finite difference (FD) method [5,
15], the orthogonal collocation (OC) method [5, 15], and the quasilinearization (QL)
method [5, 15]. It is clear from the tables that, for Example 1, the FD method is suited
with great difficulty and the QL method is failed, whilst, when solving Example 2, all
the aforementioned methods except the CGA are failed in approximating the required
solutions. As a result, it was found that the RKHS method in comparison is much
better with a view to accuracy and applicability followed directly by the CGA in the
mean of accuracy and applicability. Anyhow, Tables 3, 4, and 5, show a comparisons
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Table 3 Numerical comparison of absolute errors for uy,(t) in Example 1

t RKHS method CGA FD method OC method QL method
0 0 0 0 0 Failed
0.1 475x 1078 4.95x 1077 7.74x 1074 498x 1074 Failed
0.2 6.41 x 1078 1.00 x 107 2.83x 1073 5.86x 104 Failed
0.3 7.71x 1078 1.54x107° 6.59 x 103 553x 1074 Failed
0.4 133x 1078 2.11x107° 1.24x 1072 529 x 104 Failed
0.5 7.27x 1078 2.68 x107° 2.06 x 1072 536 x 104 Failed
0.6 2.97x 1078 3.26 x 107° 3.13x 1072 5.44 x10~4 Failed
0.7 242x 1078 3.86 x 107° 446 x 1072 5.20x 1074 Failed
0.8 7.49 x 1078 448106 6.06 x 1072 486x 1074 Failed
0.9 1.18x 1078 5.11x107° 7.92x 1072 5.75x 1074 Failed
1 1.54 x 1077 5.74 x 107° 1.00 x 1072 1.08x 1074 Failed

Table 4 Numerical comparison of absolute errors for uy,(t) in Example 1

t RKHS method CGA FD method OC method QL method
0 0 0 0 0 Failed
0.1 526 x 1077 5.62x 1078 1.00 x 1073 0 Failed
0.2 8.35x 107 1.13x 1077 5.00x 1073 0 Failed
0.3 3.13x 107 1.47 x 1077 1.20x 1072 0 Failed
0.4 248 x 1078 1.73x 1077 220% 1072 0 Failed
0.5 9.41x 1078 2.14x 1077 3.50 x 1072 0 Failed
0.6 431x 1078 233x 1077 5.10x 1072 0 Failed
0.7 1.29x 1078 246 x 1077 7.00x 1072 0 Failed
0.8 3.43x 1078 2.64x 1077 9.20x 1072 0 Failed
0.9 8.54 x 1078 277 %1077 1.17x 107! 0 Failed
1 1.97 x 1078 2.96 x 1077 1.45x 107! 0 Failed

between the absolute errors of our method together with the other aforementioned
methods for Example 1, while Tables 6, 7, and 8 show a comparisons for Examples
2.

To analyze the most comprehensive and accurate; the average absolute errors across
all grid points and across all dependent variables for Examples 1 and 2 in all the
aforementioned methods are shown in Table 9. As fast statistical analysis the following
comments and results are clearly observed:

e The best method for the solutions is the RKHS method followed closely by the
CGA.

e The average absolute errors for the RKHS method are the lowest one among all
other aforementioned numerical ones.
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Table 5 Numerical comparison of absolute errors for u3;(t) in Example 1

t RKHS method CGA FD method OC method QL method
0 5.89 x 1078 1.17 x 107° 5.59x 1072 1.29x 1074 Failed

0.1 1.49 x 10~8 1.05x 107° 6.07 x 1072 6.64 x 1073 Failed

0.2 5.64x 1078 930 x 1077 6.47 x 1072 5.49 x 1073 Failed

0.3 3.55x 1078 8.15x 1077 6.73 x 1072 5.82x 107> Failed

0.4 733x 1079 7.10 x 1077 6.80 x 1072 6.03x 1073 Failed

0.5 6.17 x 1079 5.96 x 1077 6.62 x 1072 5.88x 107> Failed

0.6 2.54%x107° 478 x 1077 6.14 x 1072 573%x 107> Failed

0.7 2.65x 1072 3.62x 1077 5.29 x 1072 5.93x 1073 Failed

0.8 1.72x 1078 249 x 1077 4.03x1072 6.23x 1075 Failed

0.9 1.51x 1078 121 x 1077 228 x 1072 524 x 1073 Failed

1 0 0 0 0 Failed
Table 6 Numerical comparison of absolute errors for u1;(f) in Example 2

t RKHS method CGA FD method OC method QL method
0 0 0 Failed Failed Failed

0.1 3.13x 108 5.84 x 10~° Failed Failed Failed

0.2 8.04 x 1072 1.41x 1073 Failed Failed Failed

0.3 2.87x 1072 241x 1073 Failed Failed Failed

0.4 1.07 x 1078 3.51x 107 Failed Failed Failed

0.5 4.01 x 108 4.61 x 1073 Failed Failed Failed

0.6 1.44 x 1079 5.72x 1073 Failed Failed Failed

0.7 2.94%107° 6.80 x 107> Failed Failed Failed

0.8 1.08 x 10~8 7.76 x 1073 Failed Failed Failed

0.9 3.96 x 108 8.52x 107 Failed Failed Failed

1 1.15x 1078 9.00x 1073 Failed Failed Failed

e The average absolute errors using the RKHS method are relatively of the same order
for the linear and the nonlinear cases which is of the order 10~3.

e The RKHS method is three manifolds better than the CGA, six manifolds better
than the FD method, four manifolds better than the OC method for Example 1.

e The FD method, the OC method, and the QL method are failed in finding the
solutions for Example 2, whilst the QL method failed in finding the solutions for
Example 1.

In fact, we can notice that all methods using in comparison are only directly suitable

for some kinds of systems and often require that the system to have special structure
and not good enough to solve the systems of BVPs in general. The results obtained in
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Table 7 Numerical comparison of absolute errors for uy,; () in Example 2

t RKHS method CGA FD method OC method QL method
0 0 0 Failed Failed Failed
0.1 1.06 x 10~ 433x1076 Failed Failed Failed
0.2 1.10x 1072 9.17x 1076 Failed Failed Failed
0.3 1.41x 1078 1.43%x 107 Failed Failed Failed
0.4 4.01x1078 1.90 x 1073 Failed Failed Failed
0.5 8.57 x 1077 226x 1073 Failed Failed Failed
0.6 1.92x 1079 253x 1073 Failed Failed Failed
0.7 8.48 x 1077 2.75x 1073 Failed Failed Failed
0.8 7.65x 1078 2.92x107° Failed Failed Failed
0.9 6.77x 1078 3.06 x 1073 Failed Failed Failed
1 3.62x 1078 3.25%x 1077 Failed Failed Failed

Table 8 Numerical comparison of absolute errors for u3, () in Example 2

t RKHS method CGA FD method OC method QL method
0 5.52%x 1078 2.08 x 107> Failed Failed Failed
0.1 2.75x 1078 1.78 x 1073 Failed Failed Failed
0.2 4.00x 10~8 143x 1073 Failed Failed Failed
0.3 5.98x 107 1.04x 1073 Failed Failed Failed
0.4 4.44 %1077 5.76 x 1070 Failed Failed Failed
0.5 9.93x 1078 5.76 x 1070 Failed Failed Failed
0.6 8.73x 1077 3.07x 1077 Failed Failed Failed
0.7 436%107° 6.67 x 10~/ Failed Failed Failed
0.8 1.33x107° 1.22x 1070 Failed Failed Failed
0.9 1.95x 1079 1.16 x 1070 Failed Failed Failed
1 0 0 Failed Failed Failed

Table 9 The average absolute error across all nods and all variables for Examples 1 and 2

Example RKHS method CGA FD method OC method QL method
1 3.72x 1078 1.23x 1070 5.29 x 1072 3.29 x 10~4 Failed
2 221x 1078 4.04x 1073 Failed Failed Failed
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Fig. 1 Graphical results for the computational values of Example 3: blue: u; () (u/n 1 (t)); red: up) (1)

(u;]z(t)); green: up3(f) (u;ﬂ(t)); black: u,4(t) (u;]4(t)): a the numerical solutions and b the first deriva-

tives of the numerical solutions (colour figure online)

this article make it very clear that the RKHS method out stands the performance of all
other existing methods in terms of accuracy and applicability.

Finally, the computational values of the numerical solutions and their first deriva-
tives for Example 3 have been plotted in Fig. 1a, b for various # in [0,1]. As the plots
show, while the value of t moving a way from the boundary of [0,1], the values of the
numerical solutions various smoothly along the horizontal axis by satisfying the ini-
tial conditions u1(0) = 0, u3(0) = 1 for the first dependent variables and u3(1) = 0,
u4(1) = 0.5 for the second dependent variables of the corresponding BVPs. The sim-
ilar results can be obtained for the first derivative of the numerical solutions. We recall
that the accuracy and duration of a simulation depends directly on the size of the steps
taken by the solver. Generally, decreasing the step size increases the accuracy of the
results, while increasing the time required to simulate the problem.

7 Relative comparative analysis

Comparative analysis is a study that compares and contrasts different things and widely
used in various of sciences. This section summarizes several key features of the clas-
sical numerical method that usually used for solving such systems in comparison with
the RKHS method.

Five classical numerical techniques are widely used for the solution of BVPs; the
shooting method, the OC method, the FD method, the QL method, and the CGA. The
solution accuracy of some of these methods is poor for linear BVPs, and all of these
methods except the CGA provide either unsatisfactory solutions or diverged solutions
for nonlinear BVPs. In fact, when solving nonlinear BVPs, most of these methods
require some major modifications that include the use of some root-finding technique
or other numerical method such that Runge—Kutta method. Furthermore, the error in
the approximated nodal values obtained using these methods in general increase as
the node of concern is moved away from the given initial-final conditions.
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The shooting method for approximating the solutions to the nonlinear BVPs
involves solving a sequence of initial value problems, it is important to use a root-
finding technique that converges rapidly like Newton—Raphson method. It should be
noted that Newton’s method used with the shooting technique requires the solution of
an additional initial value problem. Anyhow, the nonlinear shooting method is con-
fronted with the following difficulties; first, it is required to solve an initial value
problem over the period [to, t f] in each iteration of the used root-finding technique.
Second, it requires good initial guesses that lie in the domain of convergence. Whilst,
the linear shooting method suffers from rounding errors, which may cause cancellation
of significant digits.

The FD method for numerically approximating the solutions to the BVPs consists
of replacing each derivative in the differential equations by a difference quotient that
approximates that derivative. If N stands for the number of mesh points, then the
analytic problem of solving the BVPs is converted to an algebraic problem of solving
nN equations with n N unknowns. For linear BVPs, this process results in a system of
linear equations, which involves an n N x n N matrix that can be easily solved, while
for nonlinear BVPs, the system of equations that are derived will be nonlinear. The
nN x nN nonlinear system obtained from this method is then solved using Newton’s
method. A sequence of iterates is generated which converges to the solution of the
problem provided that the initial approximation is sufficiently close to the solution
and the Jacobian matrix for the system is nonsingular. The FD method for the solution
of the nonlinear BVPs is by no means without drawbacks; first, Newton’s method for
the solution of nonlinear systems requires an nN x nN linear system to be solved
at each iteration. Second, since a good initial approximation is required, an upper
bound for the number of iterations should be specified and, if exceeded, a new initial
approximation should be considered.

The QL method depending on dividing the solutions into two stage; the homogenous
solutions and the particular solutions. In this direction, the homogenous solutions are
generated by using the given initial conditions and the particular solutions are generated
by using the remaining final conditions. In the meantime, other numerical method such
as Runge—Kutta must be used. Note that the divergence in this method may result from
poor guess. Also if the column matrix of the homogenous solutions is singular, then
the method cannot solve the problem. Moreover, this method cannot be solved unless
the number of equations is even and the number of equations with initial conditions
equal the number of equations with final conditions.

The OC method is based on the concept of interpolation of N collocation points,
that is, choosing a function, usually orthogonal polynomials, that approximates the
solutions of the given BVPs in the range of integration, [t(), tf], and determining the
coefficients of these functions from a set of base points. This method chooses the trial
functions to be the linear combination of series of orthogonal polynomials. Anyhow,
the drawbacks in this method is the need to solve n(N + 1) simultaneous nonlinear
algebraic equations whose solution can be obtained using Newton’s method for non-
linear algebraic equations. Generally, the orthogonal OC method is more accurate than
either the FD difference method or the QL method.

The CGA might be considered as a variation of the FD method in the sense that each
of the derivatives is replaced by an appropriate difference-quotient approximation. The
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CGA depending on generating several random smooth solutions curves throughout the
evolution of the algorithm in order to obtain the required nodal values. In this tech-
nique the BVP is converted into an optimization problem based on the residual of the
nodal values where the optimal solution is obtained when the fitness approaches unity.
This technique results in three main drawbacks: firstly, the complexity in formulating
the optimization problem, especially, for nonhomogeneous initial-final conditions;
secondly, the randomness in the algorithm could made the residual of the nodal values
not reflect the accuracy of the solutions; thirdly, the algorithm normally suffers from
computational burden when applied on sequential machines; this means that the time
required for solving certain problem will be relatively large.

The RKHS method originated as a solver for the boundary value problems of
harmonic and biharmonic function types. It started as an extension of the Green
function theory of structural analysis. In this technique all the complexities of the
problems, like varying shape, BCs, and loads are maintained as they are but the solu-
tions obtained are approximate. Because of its diversity and flexibility as an analysis
tool, it is receiving much attention in applied mathematics, physics, and engineer-
ing. The fast improvements in computer hardware technology and slashing of cost of
computers have boosted this technique, since the computer is the basic need for the
application of this algorithm.

The advantages of the utilized RKHS method lie in the following powerful points;
firstly, it can produce good globally smooth numerical solutions, and with ability
to solve many differential systems with complex constraints conditions, which are
difficult to solve; secondly, the numerical solutions and their derivatives are converge
uniformly to the exact solutions and their derivatives, respectively; thirdly, the method
is mesh-free, easily implemented and capable in treating various differential systems
and various BCs; fourthly, the method does not require discretization of the variables,
and one is not faced with necessity of large computer memory and time; fifthly, in
the proposed method, it is possible to pick any point in the interval of integration and
as well the approximate solutions and their derivatives will be applicable; sixthly, it
is accurate, needless effort to achieve the results, and is developed especially for the
nonlinear case; seventhly, in the RKHS method the error in the approximated nodal
values does not affected by the distance from the given initial-final conditions.

8 Concluding remarks

The reproducing kernel algorithm is a powerful method for solving various linear and
nonlinear differential systems of different types and orders. In this article, we introduce
the reproducing kernel approach to enlarge its application range. It is analyzed that the
proposed method is well suited for use in BVPs for ODEs of volatile orders and resides
in its simplicity in dealing with initial-final conditions. However, the RKHS method
does not require discretization of the variables, it provides the best solution in a less
number of iterations and reduces the computational work. Numerical experiments are
carried out to illustrate that the present method is an accurate and reliable analytical
technique for treating BVPs of regular-singular types. It is worth to be pointed out
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that the RKHS method is still suitable and can be employed for solving other strongly
linear and nonlinear systems of differential equations.
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