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Abstract Optimal homotopy analysis method is a powerful tool for nonlinear
differential equations. In this method, the convergence of the series solutions is
controlled by one or more parameters which can be determined by minimizing
a certain function. There are several approaches to determine the optimal
values of these parameters, which can be divided into two categories, i.e. global
optimization approach and step-by-step optimization approach. In the global
optimization approach, all the parameters are optimized simultaneously at
the last order of approximation. However, this process leads to a system of
coupled, nonlinear algebraic equations in multiple variables which are very
difficult to solve. In the step-by-step approach, the optimal values of these pa-
rameters are determined sequentially, that is, they are determined one by one
at different orders of approximation. In this way, the computational efficiency
is significantly improved, especially when high order of approximation is
needed. In this paper, we provide extensive examples arising in similarity and
non-similarity boundary layer theory to investigate the performance of these
approaches. The results reveal that with the step-by-step approach, convergent
solutions of high order of approximation can be obtained within much less
CPU time, compared with the global approach and the traditional HAM.
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1 Introduction

Homotopy Analysis Method (HAM, Liao [1]) is a tool for solving nonlinear
differential equations. In this method, the solution of a nonlinear equation is
expressed as the sum of an infinite series whose convergence is controlled by
a non-zero parameter & which is now called convergence control parameter.
Traditionally, this parameter is determined by means of the so-called h-curve.
The idea is to draw the curve of a certain quantity versus A, from which
an interval of ~» which guarantees the convergence of the solution can be
identified. In the case of two coupled nonlinear equations, there may exist two
convergence control parameters £y, h,. In this case, one can draw the iso-lines
of a certain quantity on the plane of (A, /), from which an area which ensures
the convergence of the solutions may be identified. However, this approach
works only when the number of the convergence control parameters is not
more than two, since it is difficult to plot the iso-lines in a space with three or
more dimensions.

Recently, some optimal approaches for the determination of the conver-
gence control parameters are proposed by Yabushita [2] and Marinca et al.
[3, 4], based on the minimization of the residual error of the nonlinear
equation. In Yabushita [2], the minimization is accomplished by drawing the
iso-lines of the residual error on the plane of (fy, i) from which the values
of Ay, hp giving the minimum residual error can be determined optimally.
However, due to the reason we have mentioned before, this approach works
also when the number of the convergence control parameters is not more
than two. Contrary to this graphical approach, in Marinca et al. [3, 4], the
minimization is done by the stationary conditions of the residual error. In
this approach, multiple parameters are introduced into the construction of the
homotopy. These parameters can then be employed to control the convergence
of the series solutions. In fact, this idea has its origin in a previously published
paper by Liao [5] in 1999, where two embedding functions A(p) and B(p) are
introduced into the construction of the homotopy. By expanding A(p) and
B(p) into Maclaurin’s series

+o00 +o00
A(p) =) axp*, B(p)=)_ Ap" (1)
k=0 k=0
a number of parameters oy, fr, k=0, 1,---, are introduced into the HAM,

which can be used to control the convergence of the solutions. Marinca et al.
[3, 4] proposed to determine these parameters optimally by minimizing the
residual error of the nonlinear equation. In this approach, all the parameters
are optimized simultaneously at the last order of approximation, which is
a kind of global optimization approach. However, this approach leads to a
system of coupled nonlinear algebraic equations with multiple variables which
becomes more and more difficult to solve if the number of the convergence
control parameters increases. Thus, the global optimization approach works
quite well at low order of approximation with only a few convergence control
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parameters. But certainly there exist cases where high order of approximation
is needed. If this was the case, one would have to find some ways to get the
optimal values of these parameters efficiently.

Recently, Niu and Wang [6] proposed a one-step approach to improve the
computational efficiency of the optimal homotopy analysis method, which be-
longs to the category of step-by-step optimization approach. In this approach,
the optimal values of the convergence control parameters are determined
one by one at different order of approximation. By this way, we only need
to solve a nonlinear algebraic equation in one variable at each order. Thus,
the computational efficiency is greatly improved. In this paper, we further
apply this method to nonlinear similarity and non-similarity boundary layer
equations to investigate its efficiency when dealing with strongly nonlinear,
coupled ordinary differential equations (ODEs) and partial differential equa-
tions (PDEs).

Optimal HAM has been applied to the boundary layer equation, i.e. the
Blasius equation by Liao [7] most recently, where a new kind of average
residual error is defined, which can be used to find the optimal convergence-
control parameters much more efficiently. However, there are many other
boundary layer equations (see [8-12] to name a few) which are far more com-
plex than the Blasius equation. We still don’t know the validity and efficiency
of the optimal HAM in dealing with these equations. On the other hand,
most boundary layer flows in nature are not similarity flows. Unlike similarity
boundary layer flows, the non-similarity boundary layer flows are governed by
nonlinear PDEs. Mathematically, it is much more difficult to solve PDEs than
ODE:s. Since there are very few attempts of optimal HAM on boundary layer
equations, in this paper, we apply this method to some similarity and non-
similarity boundary layer equations to investigate its performance in dealing
with strongly nonlinear ODEs and PDEs. We believe the method presented in
this paper will be useful for other boundary layer equations in fluid mechanics.

Section 2 describes the basic idea of the optimal HAM. In Section 3, two
nonlinear PDEs and one set of coupled nonlinear ODEs are employed to in-
vestigate the convergence, accuracy and computational efficiency of different
optimization approaches. Conclusions are given in the last section.

2 Optimal homotopy analysis method
Consider the following nonlinear equation

Nu@)] =0, )
where N is a nonlinear differential operator and u(r) is a function of the in-

dependent variables r = {ry, r,, 3, - - - }. Here, boundary and initial conditions
are omitted for simplicity. From (2), we construct an equation

(1 = p)LIU(x, p) — uo()] = p A(p)NTU(x, p)], 3)
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where L is an auxiliary linear operator, u(r) is an initial approximation of u(r),
p is an embedding parameter and A(p) is the convergence control function
satisfying /(1) # 0. Equation (3) is only a special case of (2.5) in Liao [5] when
B(p) = p and hA(p) = p h(p).

From (3), we readily have

Ur,0) =uy@x), U, 1)=u). (4)

Thus, as the embedding parameter p varies from 0 to 1, U(r, p) varies (or
deforms) from the initial approximation u(r) to u(r), the solution of (2). We
expand U (x, p) and (p) into Maclaurin’s series as

+00 +oo
U@, p) =y un®p™,  h(p)= hp", (5)
m=0 k=0
where
1 a™U(r, p) 1 9"™h(p)
um(l‘)=—'—mp , k= — P . (6)
m! dp p=0 m! 9p™ |,

Assuming that the above series converge at p = 1, we then have, due to (4),
that

400
u(®) = uo(®) + Y _ (1), (7)

m=1

Now we explain how to get u,,(r). Differentiating (3) m times with respect
to p, then dividing it by m! and finally setting p = 0, we obtain the governing
equation for u,,(r) which reads

m—1

L[tn@®) = Xmtim1 (0] =D B Ry 4 (x), (8)
k=0

wherem =1,2,---,

0, whenm =1,
Xm = {1,whenm> 1, ©)
and
1 3NU(x, p)]
Rir) = - —— P20 (10)
i! ap =0

inwhichi=0,1,2,---.
Equation (8) is a linear equation and can be solved easily. Solving (8) one

by one form =1, 2, --- , M, we obtain the M-th order approximation of u(r)
M
i (e, har) = to(8) + Yt (¥, i), (11)
m=1
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where h,, = {hg, h1, - -+ , hm—1}. It is seen that the convergence of i) depends
on the vector Ay, which is now called the convergence control vector and can
be determined optimally by minimizing a certain function J(itp(x, Ap)). A
possible, also most obvious choice of such a function is the integration of the
square residual of the original equation over the whole domain, as seen in the
next section. The stationary condition of J (i (r, hp)) gives

e Pa) _ 010, M1 (12)
M

In this way, the values of the components in £, can be determined optimally in
sense of minimum residual. Since all the parameters are optimized simultane-
ously at the Mth order of approximation, it is a kind of global optimization ap-
proach. Note that (12) leads to a system of highly nonlinear algebraic equations
in multiple variables kg, iy, - - - , hp—; which becomes more and more difficult
to solve if M increases. Thus, the global optimization approach works quite
well when the number of convergence control parameters is usually not more
than three, as seen in Marinca et al. [3, 4] and also in Liao [15]. But certainly,
there exist cases where more control parameters are needed, for example, in
the cases of strongly nonlinear problems where high order of approximation
is necessary to improve the accuracy. If this was the case, one has to face the
problem on how to get the optimal values of kg, hy, - - - , Ay efficiently.

To improve the computational efficiency, Niu and Wang [6] proposed a
one-step approach to obtain the optimal values of the components in . In
this step-by-step approach, the values of hg, h, - - - , hy— are determined one
by one at different orders of approximation. The idea is to determine the
value of iy when M =1, h, is then determined when M = 2, etc. Although
Pm,m=0,1,2,---, obtained in this way may not be globally optimal, the
computation can be expected to be more efficient and the accuracy can also be
guaranteed if high order of approximation is employed. In Section 3, the accu-
racy, convergency and the efficiency of different optimization approaches are
investigated with examples occurring in similarity and non-similarity boundary
layer flows.

3 Examples and results analysis

In this section, two nonlinear PDEs and one system of coupled nonlinear
ODEs occurring in similarity and non-similarity boundary layer theory, are
employed to demonstrate the performance of the optimal homotopy analysis
method (OHAM) described in Section 2. The convergency, accuracy and
efficiency of different optimization approaches are investigated. The calcula-
tions are carried out on a personal computer with 2GB RAM and 3GHz CPU.
The code is developed using symbolic computing software MATHEMATICA
[13].
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3.1 Example 1

First, we consider the following nonlinear PDE [14]

3 2 2 2
P LR g (LY

22 g
+2f 7= on dkdn  0& an?

L s )-sa-o. a3

subject to the boundary conditions

f(€,0)=0, f,(§.00=0, [ +o0)=§, (14)

where &, 7n are non-similarity variables. This equation describes the non-
similarity boundary-layer flow of a Newtonian fluid near an asymmetric plane
stagnation point where the dimensionless external flow velocity is u,(§) = & =
x/(1+ Xx).

From physical point of view, it is well known that most of the boundary-
layer flows decay exponentially at infinity. Thus, it is reasonable to assume
that f(&, n) can be expressed by the following series

400 +00 400

FEm =" al"E " exp(—nyn), (15)

k=0 m=0 n=0

where a;"" are coefficients to be determined. Due to (15) and the boundary
conditions (14), we choose the initial approximation of f(&, n) as

1 —e ¥
Jo6.m) =§ (n - Te> , (16)

and the linear operator as

F 3°F
FE mp)l=— +y—r. 17
LUFGE 0 p)l = 55+ 75 (17)

According to (13), we define the nonlinear operator

#PF 1 _0°F IF *°F 9F 3*F
NIFE, n; p)l= (

B 2P 00 (5 g ) H50 6 (09

Then we construct the so-called zeroth-order deformation equation
(1 = p)LIFE, n; p) = fo€, M1 = p W(PINTFE, n; p)l, (19)
subject to the boundary conditions

oF (&, n; oF (&, n;
F(g;v’ 0; p) =0, M =0, M — g_ (2())
an =0 on n— 400

@ Springer



Numer Algor (2013) 62:337-354 343

From (19) and (20), we readily have

thus F(&, n; p) deforms from fy(&, n) to f(&, n) as p goes from 0 to 1.
The corresponding governing equations for the high-order derivatives in the
Maclaurin’s series are

m—1
LUmE 1) = xon frn1E 1 =) hac Ry k(€. ), (22)
k=0
subject to the boundary conditions
fm(&, 0fm(&,
fu 0y =0, AInEM| g W Em) o
Bn n=0 32’] n—+00
wherem =1,2,---,and

13’/\f [F(E. n: p)]

3 f ! 32 f;
Ri(t) = —f —Zﬁ 24

apl p=0 ]ar’
o 3f; 9% fi_j a_f,-azﬁ,)
a s)z<3n d&dn  9& In?
+ (1= xrE0 = 8), (24)

in whichi =0, 1,2, ---. Solving (22) and (23) one by one form =1,2,--- , M,
and at the Mth order approximation, we get

M
fEm~ fuEm =" fuE 0. (25)

Note that the approximate solution fy(&,7) contains hy =
{hy, By, -+, hy—1} which is called the convergence control vector and is
employed to control the convergence of the solution. To determine hj;, we
define the following function

el e 1 B u
J(hM)—/0 :/0 |:3773 +§fM_8n2

~ 2z ~ ) 7 2
- (1—&)(an8 Ju _3Jud fM) +s<1—s)} dn}dé- (26)

on 9&dn & an?
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The first two orders of J (k) for M = 1,2 are
J(hy) = 1.06875 + 3.15344ho + 2.5068h5 + 0.009977431]
+ 0.0008038074, (27)
J(hy) = 1.06875 + 6.30688%g + 13.9692k5 + 13.2073h] + 4.55707h;,
+ 0.050348%) + 0.0134552A§ + 0.00211213%) + 0.0002120937:5
+ 3.166511; + 10.04297i07; + 6.70136%2 1, + 0.122038%3 1y
+ 0.0467669%3 5, + 0.010044873h + 0.0012561945h, + 2.5109577
+ 0.0836952h05% + 0.0498557h%h% 4 0.01423781 ki + 0.002503 175723
+ 0.017226643 4 0.00568101%0h7 + 0.00203715k3h]
+ 0.000250338%7, (28)

respectively. The convergence control vector hy can be optimally identified
from the conditions

aJ(hy) 0 aJ(hy) 0 aJ(hy)
on, oh, © O dhmr

which consists of a system of nonlinear coupled algebraic equations in multiple
variables fig, k =0,1,---, M — 1. For example, when M =2, (28) and (29)
will result in two algebraic equations in two variables g, i, in which the
highest power is seven since the highest power in J(f,) is eight on /. One can
imagine that, as the order M increases, the nonlinearity of this set of equations
will become more and more stronger, which might eventually leave them
unsolvable. As a consequence, this approach usually works under low order of
approximation. Table 1 lists the values of &y, the function J(fj,) and the CPU
time 7'(in seconds) when y = 2 given by this global optimization approach. It
is seen that the computing becomes more and more time consuming when the
order of approximation M increases.

To improve the accuracy and the computational efficiency at high order of
approximation, we can obtain the optimal values of iz, k =0,1,2,--- , M — 1,
sequentially, which in fact corresponds to a kind of step-by-step optimization
approach. Specifically, we solve /iy from the stationary condition of J(f;) to get
ho = —0.631195 and then substitute it into J(f,) to obtain

J(hy) = 0.0510936 — 0.526875h + 2.474812
+ 0.014452417 + 0.000250338A%. (30)

0, (29)

Table 1 Ay, J(h)) and CPU time given by the global optimization approach for Example 1

Order M ho h hy J(hy) CPU time T'(s)
1 —0.631195 - - 7.46594E-2 2.609

2 —0.794511 0.126987 - 1.50282E-2 34.297

3 —0.930669 0.12139 0.0584152 3.72218E-3 1,699.08
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Unlike (28), J(h;) in (30) is only function of variable &, the stationary
condition of which gives /; = 0.106348. Similarly, we substitute /o and #; into
J(h3) to obtain

J(hp) = 0.016908 — 0.238386/1, + 2.4756612
+ 0.013790743 + 0.000250338%3, (31)

from which we get i, = 0.0481264. In this way, components in k), are obtained
one by one. Since each time we need only to solve one nonlinear algebraic
equation in one variable, the computation can be expected to be more efficient.
Although the values of i, k=0,1,2,---, M — 1, thus obtained may not be
globally optimal, accurate enough results can still be reached if high order of
approximation is computed.

It should be pointed out that, in the above optimal HAM, the conver-
gence of the series solution is controlled by multiple parameters, i.e. fig, k =
0,1,2,---, M — 1, which is a remarkable improvement of HAM. In the tradi-
tional HAM, the convergence of the solution is globally controlled by a unique
parameter i whose value is usually determined by the so-called h-curve, as seen
in Liao [15]. Here we point out that this parameter can also be determined by
the stationary condition of the function. With definition in (26), the function
Jy(h) for M = 1, 2 are given as

Ji(h) = 0.075 + 0.128705% 4 0.0588279h% + 0.0003974821°
+ 0.0000424453 7%, (32)
Jo(h) = 0.075 + 0.257411h + 0.344456k° 4+ 0.211722%° + 0.053664k*
+0.00110055A° 4+ 0.0004583987:° 4 0.000180168%"
+ 0.00002972561°, (33)

respectively, where the subscript on J means the order of approximation. We
can see that this approach also results in highly nonlinear algebraic equations
in h, which also becomes more and more time consuming in computing if the
order of approximation M increases.

Table 2 lists the values of #,, the function J(k,) and the CPU time (s) given
by the step-by-step optimization approach, compared with that given by the
traditional HAM. It is seen that both approaches can give convergent, accurate
results at high order approximation. However, due to the strong nonlinearity of
the function used (see (33) for instance), computing by means of the traditional
HAM costs much longer CPU time if the same accuracy is pursued. This can
also be seen clearly in Fig. 1.

It is interesting that |fx| decreases with the increasing of k, as seen in
Tables 1 and 2. In fact, the idea behind optimal HAM is to approach the
minimum of a certain function by progressing in the direction opposite to its
gradient. Here, 7, plays the role of step-size in the direction of the gradient.
Therefore, when the function approaches to its minimum, the step-size should
be smaller and smaller.
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Table 2 Comparison of results given by the step-by-step optimization approach and the tradi-
tional HAM for Example 1

Step-by-step optimization approach Traditional HAM

Order M hyr—1 J(hp—1) T(s) h Ju(h) T(s)

1 —0.631195 7.46594E-2 3.469 —0.631195  7.46594E-2 2.323
2 0.106348 2.30687E-2 48.375 —0.489156  4.00114E-2 14.819
3 4.81264E-2 1.11709E-2 253.688 —0.416675  2.85722E-2 76.969
4 3.11532E-2  5.36579E-3 1,125.89 —1.059 2.8917E-3 532.149
5 2.70381E-2  2.64302E-5  7,988.72 —0.98227 1.1319E-3 2,873.91
6 - - - —0.857074  7.51812E-4  1,1640.7
7 - - - —0.753433  6.04018E-4  4,0437.8

3.2 Example 2

Second, we consider the following nonlinear PDE [16]

%+%f%=(l_é) (g_ﬁaa;a];_g%)
e (BLE S ar)
9E0n 0n®  on dEans  an? 0Ean?  9E
Fa1-8) %%+%f%—%(%) , (4)
subject to the boundary conditions
FED =0 fE0=E fE+00) =0, (35)

Fig. 1 Comparison of CPU 10°
time (seconds) consumed by

different optimization

approaches for Example 1

Step-by-step optimization HAM
— — — Traditional HAM
Global optimization HAM

_L _L
= e
o A

Residual Error
-
S
w

10

10'5 1 L 1 L 1 I AN 1 IR 1 I NN
10° 10’ 102 108 10* 10°
CPU time (s)
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where A is a constant and &, n are non-similarity variables. This equation
describes the non-similarity boundary-layer flow of second-order fluid over a
flat sheet with arbitrary stretching velocity.

Solution f(&, ) can be expressed by

+00 +00 400

FEmW =Y al"E "™ exp(—nn), (36)

k=0 m=0 n=0
where a;"" are coefficients. The initial approximation of f(&, n) is chosen as

which satisfies the boundary conditions (35) and the solution expression (36).
The linear operator in (17) is adopted while fixing y = 1. The governing
equations for f,(&, n) are

m—1

LLfnE 1) = Xon fn1 G = Y Bt Ry a6 1), (38)
k=0
subject to boundary conditions
fm(&,0) =0, M =0, M =0, (39)
8’7 n=0 an n=+00
wherem =1,2,---,and
i 82 )
Ri&,n) = Z fi- j 80]2

ofi; 02f,  0f 0%,
_(I_E)Z( on oEdn  0E o )

0 fy 0y 0y 0,
R Z<3€3n o on asan3>

Ffijy 8f;  8fi Y
M-8 ;( o ok | 05 ot )

(M L B 19200
A1 5);<Wa_m+§ﬁ’an 2 8,7),(40)

inwhichi=0,1,2,---
The function to be minimized is

1 +00
J(hy) = / ( Resszn> de, (41)
0 0
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where Resy, is the residual of the equation at Mth order of approximation
defined by

(B, g asz dfudfu 9 fu 9> fu

32fM 33fM 3fM 34fM 32fM 33fM 3 fu 34fM
— 2 J— J—
A8 (85877 on? + on 0£9n3 an? 0£9n? 9 on?
- . L2
3 fu 33fM 1 -~ 34fM 1 32fM
T o 20 "( ) | (42)

— Al =8 AT

The first two orders of J(hy) for M = 1, 2 are given as
J(h1) = 0.0759921 4 0.246881 + 0.20039%3 — 0.0075762371;
+ 0.00058203448, (43)
J(hy) = 0.0759921 + 0.493762h¢ + 1.1713653 + 1.1752143 4 0.3731164;
— 0.0656679h) + 0.00081254245 + 0.0105274h] + 0.00193622h)
+ 0.246881h; + 0.80156h0hs + 0.526993h5h; — 0.105828h3 7y
— 0.00974547hghy + 0.0227231h3h + 0.00526368h5A; + 0.20039%7
— 0.0454574hoht — 0.0171444hgh; + 0.0173164R5 A7 + 0.00568077 kA7
— 0.00757623%7 + 0.00465627hoh3 + 0.0028860643 43
+ 0.000582034%7, (44)

respectively.

Table 3 gives the values of hj;, the function J(hjy) and the CPU time
T(s) obtained by the global optimization approach for example 2. It is seen
that accurate enough results can be obtained at 3rd order of approximation.
However, due to the strong nonlinearity of the coupled algebraic equations
in multiple variables, the CPU time is increased dramatically. Thus only low
orders of approximation are available.

Results given by the step-by-step optimization approach are shown in Ta-
ble 4 in the case of A = 1/2, compared with that given by the traditional HAM.
From this table, one can observe the same scenario, that is, both approaches
give accurate results, while traditional HAM is much more time consuming

Table 3 Ay, J(hy) and CPU time T (in seconds) given by global optimization approach for
Example 2

Order M ho hy hy J(hym) CPU time T'(s)
1 —0.594722 - - 1.70962E-3 3.031

2 —0.58047 0.0517985 - 1.36521E-4 31.312

3 —0.426366 —0.0339004 0.037401 7.39286E-5 1,441.84
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Table 4 Comparison between results given by the step-by-step optimization approach and the
traditional HAM for Example 2

Step-by-step optimization approach Traditional HAM

Order M hy—1 J(hpr—1) T(s) h Jm(h) T(s)

1 —0.594722 1.70962E-3 3.762 —0.594722 1.70962E-3 2.875
2 5.47753E-2 1.4045E-4 32.203 —0.478105 3.33207E-4 19.234
3 2.47251E-3 6.19396E-5 142.875 —0.40835 1.18622E-4 96.312
4 - - - —0.36229 5.84801E-5 628.406

than the step-by-step approach, especially at high order of approximation,
as also shown graphically in Fig. 2. This is expected, since in the traditional
HAM, the convergence control parameter £ is obtained by solving a nonlinear
algebraic equation in which the power of the unknown is extremely high.

3.3 Example 3

At last, we consider the following coupled nonlinear ODEs [17]

3 1
fw+_ff”__f/2+9=0a (45)
4 2
—1 3 ’
Pr o +4—1f9 =0, (46)
subject to the boundary conditions
fO) = f(©0)=0, g0 =1, (47)
fi(400) =0,  g(+00) =0, (48)
Fig.2 Comparison of CPU 102 - L
time (seconds) consumed by F Step-by-step optimization HAM
different optimization [ — — — Traditional HAM
approaches for Example 2 r Global optimization HAM
108 L
e
| f
=
g L
2 L
&
ot N
10'5 1 I 1 I 1 I 1 L
10° 10 102 108 10t

CPU time (s)
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These equations describe the laminar free convection similarity boundary layer
flow on a vertical plate.
The solutions f(n), 6(n) are expressed in the form of

400 400

F@) =323 tpan™ exp(—nn), (49)

m=0 n=0

+00 +00

O =) > buan™ exp(—nn), (50)

m=0 n=0

respectively, where a,, ,, b, , are coefficients. The linear operators are cho-
sen as

93 a 92
Li=———, 0= — —1, (51)
an*  on an?
and the initial approximations are chosen as
fom=1—e""—ne", (52)
Bo(n) = e~ +ne”", (53)

which satisfy the boundary conditions (47), (48) and the solution expressions
(49), (50). The governing equations for f,,(n), 6,,(n) are

m—1

LU (D) = o fnr D] = > BLR] (), (54)
k=0
m—1

Lo[0n() = XonOm—1 (D1 =Y LRG| (), (55)
k=0

subject to boundary conditions

fn(0) = f,,(0) =0, gn(0) =0, (56)
frn(400) =0, gu(+00) =0, (57)

Table 5 hy, J(hy) and CPU time T (in seconds) given by the global optimization approach for
Example 3

Order M k] " i K KoK J(hy)  CPU time T(s)
1 —116 —107 - - - - 1.66E-2 3235

2 —0.45 —1.47 —0.37 —-0.17 - - 6.85E-3 45.61

3 —146  —095 024 —024 028 0032 890E-4 40853
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Table 6 Comparison between results given by the step-by-step optimization approach and the

traditional HAM for Example 3

Step-by-step optimization approach Traditional HAM

M R, ", I, Wy ) Te) KW JI W) T(s)

1 -116 -1.07 6.97E-2 316 —-090 —1.07 6.53E-2 2.454
2 1.79E-1 -197E-2 2.05E-2 15.03 —142 —-125 1.59E-2 23.923
3 149E-1 -1.14E-2 6.22E-3 36.75 —1.36 —1.09 3.94E-3 96.751
4 3.10E-2 —6.02E-3 1.10E-3 7370 —1.24 —0.80 3.06E-3 666.47
5 —3.08E-2 -231E-3 720E-4 13434 —-1.06 —0.68 2.85E-3 3,845.53
6 —337E-2 -1.19E-4 3.62E-4 184.89 —0.84 —0.66 2.76E-3 16,927.6

7 —127E-2 9.13E-4 151E-4 25630 —0.73 —0.60 2.62E-3 60,042.2

8 5.20E-3 1.15E-3 1.37E-4 29402 —-0.65 —0.55 249E-3 193,249

9 1.14E-2 8.86E-4 1.17E-4 33756 - - - -

10 8.18E-3 3.80E-4 7.05E-5 390.14 - - - -

where m =1,2,---,and

v 3%
RIy= "+ ) fieiff
j=0

VIR
R{ () = Pr™'6, +ZZfi—]
j=0

in whichi=0,1,2,---.

Fig. 3 Comparison of CPU 10!
time (seconds) consumed by

different optimization

approaches for Example 3
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The convergence control vector hy, = !, h{ cee h1{471: R RS, - G, )
is determined by the stationary condition of the following function
1
J(ha) = / (Res?yy + Res? ) di. (60)
0
where
w1 1 Vs
ResﬁM— + - fo - = ]\%[+9Ma (61)
Resy p = Prilé;‘,,, + ZfMél/\/[’ (62)

in which fM(n), Oy (n) are the Mth order approximations of f(n) and 0(n),
respectively.

Results obtained by the global optimization approach at low order of
approximation are given in Table 5. Results obtained by the step-by-step
approach and the traditional HAM are listed in Table 6. Compared with
the traditional HAM, the CPU time costed by the step-by-step approach is
remarkably reduced. For example, to obtain the 8th order of approximation,
the CPU time consumed by the traditional HAM is more than 193249 seconds,
while by the step-by-step approach it is only about 294 seconds. It is worth
mentioning that computing /& consumed most of the CPU time in the tradi-
tional HAM. The efficiency of the step-by-step approach is also depicted in
Fig. 3.

4 Conclusions

In this paper, we investigate the performance of different optimization ap-
proaches of the optimal homotopy analysis method (OHAM) by means of
three examples of similarity and non-similarity boundary layer equations. In
the global optimization approach, the solution convergence control parameters
ho, k1, fip, - - -, are determined simultaneously by minimizing a certain function
at the last order of approximation, while in the step-by-step approach, they are
determined sequentially one by one by minimizing the function at different
orders of approximation. Both the global optimization approach and the step-
by-step approach employ multiple parameters to perform the optimization,
while in the traditional HAM, the optimization is performed with respect to a
unique parameter.

With the global optimization approach, one has to solve a set of highly
nonlinear, coupled algebraic equations in multiple variables which is very
difficult to solve if the number of the parameters increases. Thus, the global
optimization approach usually works well at low order of approximation.
Similarly, in the traditional HAM, due to the highly nonlinearity of the resulted
algebraic equation, the computing of # is also very time consuming, especially
at high order of approximation. On the contrary, the step-by-step optimization
approach results in a series of decoupled algebraic equations in one variable
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which can be solved much more easily. Thus, with the step-by-step approach,
the CPU time is remarkably reduced, especially at high order approximation.
Although the values of the parameters obtained with this approach may not be
globally optimal, accurate enough results may still be reached if high order of
approximation is computed. All our three examples support these conclusions.

We make a few remarks on the optimization approaches. Firstly, it is found
that in general the absolute values of parameters hy, i1, fy, - - - , by decreases
with the increasing of k, which might be explained by an analogy with the
optimal gradient method or residual method widely used in linear algebra. The
idea behind optimal HAM is to approach the minimum of a certain function
by progressing in the direction of descent. Here, Ay, k =0, 1,2, ---, play the
role of step-size in the direction of descent. Therefore, when the function is
approaching to its minimum, the step-size should be of course smaller and
smaller.

Secondly, the weakness of the optimal descent algorithm which minimizes
a certain function is that the minimization following the direction of descent is
forgotten at the next step. This is also the case in the step-by-step approach.
Since all the parameters #;,i =0, 1, -+, m — 2, are already known when solv-
ing u,,, they can not be adjusted again to minimize the function at the mth
order of approximation. Thus, the convergence of the solution is not globally
controlled. Whereas in the global approach, as well as the traditional HAM,
the convergence of the solution can be globally controlled by the vector %y, or
the scalar h.

Thirdly, we mention that due to the nonlinearity of the algebraic equations,
there may exist more than one real solutions for #,,,m =0,1,2,---, in the
optimal HAM. In this case, we only take those real and select the one which
gives the minimum residual.

Finally, it is worth to mention that although three examples of boundary
layer flows are taken to illustrate the performance of the optimal HAM, to
fully evaluate this method, we still need more applications, especially to those
strongly nonlinear equations. We believe that the method presented in this
paper will be useful for other boundary layer equations widely occurring in
fluid mechanics.
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