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Abstract

In this paper, we intend to introduce a modified approach for solving fuzzy differential
equations (FDEs) under generalized differentiability. Modified Euler method estimated FDEs
by using a two-stage predictor—corrector algorithm with local truncation error of order two.
The consistency, convergence, and stability of the proposed method are also investigated in
detail. The acceptable accuracy of the Modified Euler method is illustrated by some examples.

Keywords Fuzzy differential equations - Generalized Hukuhara differentiability -
Numerical method

Mathematics Subject Classification 34A07

1 Introduction

Fuzzy differential equations (FDEs) are applied for modeling problems in science and engi-
neering under uncertainly and has been rapidly developing in recent years Allahviranloo
(2020).

The concept of fuzzy derivatives is a very important notation in FDEs. Fuzzy derivatives were
first initiated by Chang and Zadeh (1972), and followed up by Dubois and Prade (1982), Puri
and Ralescu (1986) and Goetschel and Voxman (1987).

The concept of FDEs was introduced by Kaleva (1987), Seikkala (1987), and other
researches. Many works have been done to study the numerical solution of FDEs
under Hukuhara differentiability like Euler method, Taylor method, Runge—Kutta method,
Predictor—Corrector and Improved Predictor—Corrector method (Ma et al. 1999; Abbasbandy
and Allahviranloo 2002, 2004; Allahviranloo et al. 2007, 2009).
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It is well-known that the solution of FDEs under Hukuhara derivatives has the property that
the diameter is non-decreasing as ¢ increase; to overcome this shortcoming, Bede and Gal
introduced the strongly generalized differential of set value fuzzy function (Bede and Gal
2005) and studied more properties in Bede and Stefanini (2011), Bede and Gal (2006), Bede
and Stefanini (2013).

Rapidly, the numerical methods for solving fuzzy differential equation and fuzzy integral
equation under Hukuhara differentiability extended to fuzzy differential equation and fuzzy
integral equation under strongly generalized differentiability (Rabiei et al. 2013; Hajighasemi
et al. 2010; BaloochShahryari and Salashour 2012; Ahmadian et al. 2018, 2012).

Nieto et al. (2009) obtained solution of first-order fuzzy differential equations using general-
ized differentiability by interpreting the original fuzzy differential equations with two crisp
ordinary differential equations.

Allahviranloo and Salahshour proposed a new approach for solving first order fuzzy differ-
ential equations under strongly generalized H-differentiability; the main part of the proposed
technique was extending 1-cut solution of original FDEs by allocating some unknown spreads
in Salahshour et al. (2018). Also Allahviranloo, Gouyandeh, and Armand by introducing
the fuzzy Taylor expansion proposed the Euler method for solving FDEs under general-
ized differentiability; the local truncation error for the Euler method is o(/) (Allahviranloo
etal. 2015). Tapaswini and Chakraverty proposed improved Euler methods for solving FDEs
under Hukuhara differentiability in Tapaswini and Chakraverty (2012). In the present paper,
we intend to improve the Euler method under generalized differentiability by two-stage
predictor—corrector method, to get better accuracy without losing the simplicity of the Euler
method. The convergence and stability of the proposed method are proved. By some exam-
ples, the capability of the proposed method is shown.

The paper is organized as follows: In Sect. 2, some basic definitions are brought. In the
proposed method, moreover consistency, convergence, and stability of the Modified Euler
method are introduced in Sect. 3. The numerical examples are presented in Sect. 4 and finally,
conclusion is drawn.

2 Preliminaries

In this section the most basic notations and definitions used are introduced:
The set of fuzzy numbers, that is, normal, fuzzy convex, upper semi-continuous and compactly
supported fuzzy sets which are defined over the real line and denoted by Rr. For0 < o < 1,

set [u]* = [t € R‘u(z) > a], and [u]° = cl[t € R‘u(t) > 0]. We represent [u]® =
[u= (o), ut ()], soif u € Rz, the a-level set [u]* is a closed interval for all @ € [0, 1].

For arbitrary u, v € Rz and k € R, the addition and scalar multiplication are defined by
[+ v]* = [u]* + [v]*, [kul® = k[u]¥, respectively.

Definition 2.1 (see Kaleva 1987) The Hausdorff distance between fuzzy numbers is given
by D :Rr x Ry — RT U {0} as

D(u, v) = sup max[|u_(a)—v_(a)|, |u+(a)—v+(a)|}.
ael0, 1]

Consider u, v, w, z € Ry and A € R; then the following properties are well-known for
metric D:(see Negoita and Ralescu 1975):
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D(u®w, vdw)= D(u, v,

D(u, Av) = |A|D(u, v);

Du®v, wdz) <D, w)+ D, 2);

Duov, wez) < Du, w)+ D(v, z), aslong as u © v and w & z exist, where
u, v, w, z € R,

Rl S

where © is the Hukuhara difference(H-difference); it means that w © v = u if and only if
udv=w.

Definition 2.2 (see Stefanini 2008) The generalized Hukuhara difference of two fuzzy num-
bers u, v € R is defined as follows:

. (a).u =v+ w;
”ev_w‘:’{or(b).vzuﬂ—l)w.

Proposition 2.1 (see Stefanini 2008) Let A, B € K nC be two compact convex set; then

1. if the gH-difference exists, it is unique and it is a generalization of the usual Hukuhara
difference since A© B = A ~j, B, whenever A ~j, B exists,

A A=,

if A © B exists in the sence (a), then B © A exists in sense (b) and vice versa,
(A®@B)©OB=A,

{0} (A6 B)=(—-B)©S (—A),

we have (A © B) = (B A) = C ifand only if C = {0} and A = B.

AN SIS

Definition 2.3 (see Nieto et al. 2009) A fuzzy valued function f : [a, b] — R is said to
be continuous at ty € [a, b] if for each € > 0 there is § > 0 such that D(f(¢), f(tp)) < e,
whenever ¢ € [a, b] and |t — tp| < §. We say that f is fuzzy continuous on [a, b] if f is
continuous at each 79 € [a, b].

Definition 2.4 (see Bede and Gal 2005) Let F : I — R. Fix fp € I. We say F is strongly
generalized differentiable at 1y, if there exists an element F’(fy) € R such that either

1. forallh > Osufficiently closed to 0, the H-differences F (fo+h)O F (1), F (10) O F (tg—h)

exist and limits (in the metric D)
F (1 h F (1 F (1 F(to—h
i FlOEWOFUW) o F@) O Fo=h) _ o

h—0+ h h—0+ h

or
2. forallh > Osufficiently closed to 0, the H-differences F'(19)© F (to+h), F (to—h) O F (to)
exist and limits (in the metric D)

F F h F(to—h F
lim (to) © F(to + h) - lim (to — h) © F(to) - F(tg) 2.2)
h—0+ —h h—0+ —h

or
3. forall 4 > Osufficiently closed to 0, the H-differences F (fo+h)S F (to), F (to—h)© F (to)
exist and limits (in the metric D)

. F(wo+h) e Fty) . F(to—h) © F(to)
lim —— = lim ————

= F'( 2.3
h—0+ h h—0+ —h (f0) 2.3)

or
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4. forallh > Osufficiently closed to 0, the H-differences F (t9)© F (to+h), F (to) © F (to—h)
exist and limits (in the metric D)

lim Flto)© Flio+h) _ lim F(t) © Fto —h) _ F'(t0) 2.4)
h—0+ —h h—0+ h
Definition 2.5 Let f : I — Rp. We say f is [(i) — g H]-differentiable on [ if f is differ-
entiable in the sense (1) of Definition 2.4 and its derivative is denoted f; ¢ and similarly
for [(ii) — gH]— differentiable we have fi; (g if f is differentiable in the sense (2) of
Definition 2.4.

Theorem 2.1 (see Chalco-Cano and Roman-Flores 2008) Let f : I — Rp andput [ f(t)]* =
(D@ ), (f): )] foreach a € [0, 1].

1. If f is [(i) — gH] differentiable the f+ and f~ are differentiable functions and

flenoe) = 1(f7) (6 e), (F5 )], (2.5)
2. If fis [(ii) — gH] differentiable the ¥ and f~ are differentiable functions and
[ligno; ) = [(fD) (), (f7) (15 )], (2.6)

Definition 2.6 (see Chalco-Cano and Roman-Flores 2008) We say that a point ty € (a, b)
is a switching point for the differentiability of f if in any neighborhood V of 7y there exist
points #; < ty < t such that

type (I) at#; (2.5) holds while (2.6) does not hold and at 7, (2.6) holds and (2.5) does not
hold, or
type (II) at #; (2.6) holds while (2.5) does not hold and at #, (2.5) holds and (2.6) does not
hold.

The following condition and notations are used in the reminder of paper:
We assume that in the whole paper, the generalized Hukuhara difference of two fuzzy numbers
exists.
Cr(la, b], RF) is the set of fuzzy valued functions f which are defined on [a, b] and is fuzzy
continuous from the interior points of [a, b] such that the continuity is one-sided at endpoints
a, b.
C§ g (la, b], Rx), is the space of functions f such that f and its first k, gH-derivtives are all
in Cx([a, b], RF).

Theorem 2.2 (see Allahviranloo et al. 2015) Consider f : [a,b] —> Rgr is gH-
differentiable such that type of differentiability f in[a, b] does not change. Thenfora < s < b

1) if f(¢) is [(i) — gH]-differentiable, then fi/.gH (t) is (FR)-integrable over [a, b] and

fs) = f(a)@/‘ fl g (Ddr. 2.7

(i) If f(¢t) is [(ii) — g H]-differentiable, then f-’-.gH(t) is (FR)-integrable over [a, b] and

f@ = f) @1 / fran 1. 2.8)

Theorem 2.3 (see Allahviranloo et al. 2015) Let f® : [a, b] — Rgf and f €
ch([a,b], Rz). Forall s € [a, b]
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(i) Consider fg(i) , i =1,...,nare[(i) — gH]-differentiable and type of differentiability
does not change in interval [a, b]; then

Sl 0 = il @ [ 22

(ii) Iffg(z, i =1,...,nare[(ii) — gH]-differentiable and type of differentiability does
not change in interval [a, b], then

. . s )
W = sih@e [ 1w, 2.10)
a

(iii) Suppose that f©, i =2k — 1, k € N are [(i)-gH]-differentiable and f (1), f©, i =
2k, k € N are [(ii)-gH]-differentiable, so

o = 1@ e [ o 21D

(iv) Consider fori = 2k — 1,k € N, f© are [(ii)-gH]-differentiable and (1), f© are
[(i)-gH]-differentiable fori = 2k, k € N, then

I = fl.g_’;;)(a)e(—l)/ F8 (0. (2.12)

3 Proposed method

Now, let us consider the following fuzzy differential equation (FDE):

ing(t) = f@t, y@), 1 €[0,T];

3.1
3(0) = yo € Rir; -1)

here y(¢) is an unknown fuzzy function of crisp variable r and f : [0, T] x Rr — R is
continuous; also y(g, 1 (2) is the generalized Hukuhara derivative of y(¢) such that the set of
switching points is finite.

First, we are going to approximate yg (1) in four different cases by using concept of
generalized differentiability.

Theorem 3.1 Let f € ch([a, bl, Rg). Then

@) iffg(z, i=1,...,4are[(i) — gH]-differentiable and type of differentiability does not
change in interval [a, D], then
i en®) © fign @

fign (@ =~ — : (32)

(i) let fg(ig,, i=1,...,4are[(ii) — gH]-differentiable and type of differentiability does

not change in interval [a, b], then

! of.
f/i’.gH(a)%f“'g”(s) f“'g”(a), (3.3)
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(iii) suppose that f(i), i = 1,3 are [(i) — gH]-differentiable and f(t), f("), i =2,4are
[(ii) — g H]-differentiable, so

Liign®) © fii on(@
(_1)fi/./gH(a) ~ gH gH ’ (3.4)

s —a

(v) considerfori = 1,3, f are [(ii) — g H)-differentiable and f(t), f© are [(i) — gH]-
differentiable fori = 2, 4, then

fign®) © fign (@

s —a

(=D fil gnla) = (3.5)

Proof Since f € Cty (la. bl. RF).s0 fiyy i =0, 1, 2, 3, 4, are (FR)-integrable on 7.

(i) Let f© be [(i) — g H]-differentiable; by Theorem 2.3, we can write

Lo ® = fl (@ & / F o511,
where
S
oD = £l (@ @ f £y (52)dsa. (3.6)

by integration of Eq. (3.6), we get

s s s s1
/ flen(sndst = / [ em(@)ds GB/ </ ﬁf;,H(sz)dm)dsl,
s s1
= i/./gH(a) O —a) @/ (/ fl-l'/éH(Sz)dn)dS] ,

where the last double (FR)-integral belongs to Rz. So

fign®) = fin(@ & f{p (@ O (s —a)

s 51
@/ (/ f,‘/_/éH(S2)dS2>dsl-

Consequently,
" e 2 “) .
Jigu(52) = fiou(@ @ | f; gy (s3)ds3;
a

applying the (FR)-integral operator to f” ;, (52), gives

51
/ Fon (s2)ds
a

s1 52
= fen(@) © (s1 — a) 69/ (/ fi(;?,(&)dﬁ)dsz
a a
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furthermore,

s S1 s
/ (/ ﬂng(SQ)dSQ>d51 = f{en(@) O/ (s1 — a)ds
o[ ([ ([ o )as)as,

where the last triple integral belongs to R z. Hence

f"/@"’(s) = fi/~gH(a) ® fi/./gH(a) OG—a)® fi/./;;H(a)

— 2 N S1 2
O 2va) @/ </ (/ ﬁf‘;},(S3)dS3)ds2>dsl_

If s is very closed to a and (s —a) — O,

D(fl oy ), fi o (@) & [y (@) © (s —a)) — 0,

and

D(f! o11(5) © fl (@), fllyrp(@) © (s — a)) — 0,

this means where (s — a) — 0, we obtain:
fign®) © fi (@)

s—a

fign(@) =~

(ii) Suppose that @ is [(ii) — g H]-differentiable for i = 1,2, 3, 4; by Theorem 2.3, we
have

)
i) = Fign @8 [ (o0t
a
where f] o is gained by
51
o0 = [l o (@ @ / S (52)dss.
a
It is easy to see that

s s 51
/ fl.’l.’_gH(sl)dsl = i/i/_gH(a) O (s —a) @/ (/ fili/ng(Sz)dsz>dS1,

where the last double (FR)-integral belongs to Rz. Thus we conclude

Firgn®) = flign(@ @ fil g (@ © (s —a)

N S1
® / ( / ﬂ,-’ng<sz)ds2>ds1.
a a
"

Consequently f;}’ g Can be written as

52
Bl = Fln@® [ 78 o2dss
a

_’gH(sz), gives

applying the (FR)-integral operator to f;;
51 S1 52 @
/ fiten (s2)ds2 = [y (@) © (s1 — a) 69/ </ fii_gH(S3)dS3>dS2;
a a a
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furthermore,

/ (/ f,-/,-/,/gH(Sz)dn)dSl = fiien(@ Q/ (s1 — a)ds;
GB/S ([Sl (/32 f,»E-gH(S3)dS3)dS2)d51,

where the last triple integral belongs to R z. Hence

flian®) = flien@ @ [l gn(@ © (s —a) & fii (@)

— 2 s S 52
ol 2va) @/ </ ([ fi(igH(S3)dS3>d52>ds1_

If s is very closed to a and (s —a) — 0,

D(fii.¢n () © fii g (@) filgn(@) © (s —a)) > 0,

this means where (s — a) — 0 we have

fi/iAgH(S) © fi/i.gH(a)

1
e (a) =
fu‘gH s—a

(iii) Suppose that f(i), i = 1,3, are [(i) — gH]-differentiable and f(i), i = 2,4, are
[(ii) — g H]-differentiable, so

Flon®) = fhon@ & (=1 © / 7 ndst,

As it is known, f’ ’g p is obtained from

S1
Hen 0 = Fan @6 (=00 [ £ 21

by integration we obtain

s s 51
/ flenG0ds1 = f{yy(@ © (s —a) © (=1) Q/ (f fi/i/./gH(Sz)dsz)dsl;

therefore,
K S1
o) = Fign @@ D f@0 6 -ae [ ( / f,f,.’ng(sz)dsz);
a a
similarly, in order to find /7’ oH by Theorem 2.3, we have

52
Flen(s2) = fllen(@ © (=) f £ (s3)ds3,
a

and

S 51 —_ 2
/; (/‘; fi/i/./gH(SZ)dSZ)dSl _ G 2a) O fii en (@)

s s1 52 @
o(=1 Jii.gu (53)ds3)dsa | Jdsi,

@ Springer f bMA



A modified Euler method for solving fuzzy differential equations. . . Page9of21 104

thus, we conclude:

(s —a)?

flign®) = fligu@ ® (D) (@ © (s —a) © (=D f{,y (@) ©

s S1 )
69/ </ (/ i(.:r)H(S3)dS3)d52>>dsl;

now, if (s —a) — 0, we get
D(f};. 011 (9) © fii gt @, (D) f'yy (@) © (s — @) — 0
this means

Fiign ) © fii o (@

sS—a

(=D fy @) ~

(iv) Suppose that f(i), i = 1,3, are [(ii) — gH]-differentiable and f(i), i = 2,4, are
[(i) — g H]-differentiable, so base on the above procedures,

flan®) = flgp@e (1) o / o sidst,
where
Fano0 = Fian@ 8 00 [ fliytan,
also
/us [l en(0)ds1 = [ p(@ O (s —a)© (=1) © fas (/:1 ﬁ{’éﬁy(sz)dsz)dsl.

By a similar way, it is easy to see that

(s —a)?
2

Flen®) = fgn@ & (D ff (@) O (s —a) © (=1) [/ (@) ©

s s1 5
@/ </ (/ f"(igH(%)dSs)dSz))dsl,

and finally if (s — a) — 0, we can conclude
£ 4u®) 8 fi yy(@

s—a

fi/,/gH (a) ~

Now, based on the above theorem, we introduce the Modified Euler method for solving

FDE (3.1). First to integrate the system given Eq. (3.1), we replace the interval [0, T']

by a set of discrete equally spaced grid points, 0 = #9 < t; < --- < ty = T, where
T

tn:nh,hzﬁ. O
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Now in order to obtain the proposed method, we consider three cases:

Case 1

Let y(r) € CgH ([0, T], Rx) is [(i) — gH]-differentiable solution of problem (3.1) and
y(i Nt), i=1,..., dare[(i)— g H]-differentiable. Now by using the Taylor series expansion
of y(tx41) at the point #; , foreachk =0, 1,..., N, we get

Y(tir1) = Y1) ® (k1 — 1) © ¥} gy (t1)

(tk+1 — 1)?
O O ¥ e (1) @

(tet1 — t)?
+T o) ;/;H(nk)

for some points 7y lie between #; and t;1. Since h = 341 — t, gives

h? h3
Y(te41) = y(t) ®h O y] gy () 69 Oy u ) EB @ Vi (). 3.7
g g g

Consequently, by taking Eq. (3.2) into Eq. (3.7) we obtain:

i g (tet1) Gy{,gH(tk)> o wo,

h
Y(tr+1) = y(t) © ) © ( A 3 O Yigr (M)

Fuzzy differential equation (3.1) implies that y;, g () = f(t, y()); so we have

f 1, Y1) @ f (%, y(tk))>

Y(tr+1) = y (&) 69 @ ( ,

® 5 O¥en ). (38)

In order to obtain a numerical method, the value of y(tx+1) appearing on the RHS is not
known. To handel this, the value of y(#x1) is first predicted by Euler method (Allahviranloo
et al. 2015), and then the predicted value is used in Eq. (3.8).
Thus, the Modified Euler method can be written as follows:
Yie1 = ®hO f (e, i),

Ve = wd o (f(tk+1,y*(rk+1>> ® f(n. y(tk>)), k=0.1,....N-1 @

Case 2
Now, consider y(t) is [(ii) — gH]-differentiable and belongs to CSH([O, T]l,Rz) and

yO@), i =1,...,4are [(ii) — gH]-differentiable. So the Taylor’s series expansion of
y(t) about the point #; at 341 is

Y(tk+1) = y(tx) © (=Dh © yj; oy ()
hz "
S(=D7 OViign
o(— 1)* O ¥ o (M), (3.10)
Now, by taking Eq. (3.3) into Eq. (3.10) we obtain

h
y(tit1) = (1) © (—1)5 ©) (yi/i,gH(tk) @ yl{i_gH(thrl))s

@ Springer f bMA



A modified Euler method for solving fuzzy differential equations. . . Page 110f21 104

As described in Case 1, the Modified Euler method takes the following form:
Vi =W O (=Dh O f(t. yi),
Yer1 = O (—D5 0 <f(fk+1» Y (te41)) @ f (4, )’(tk)))’k =0,1,....,N- L
3.11)

Case 3
We Consider partition of [0, 7] as follows:

t()=0,t1,...,tj,)/,tj+1,...,lN=T. (3.12)

If the assumptions of case 1 are true for y(¢), ¢ € [0, ¢;] and case 2 are true for y(¢), t €
[tj+1, T1(y €[0, T']is a switching point type /), the Modified Euler method can be written
as follows:

Vie1 =V @ h O [t yo),
Vil = DL 0O (f(tk+1,y*(fk+1)) & f (i, )’(tk))>7 k=0,1,..., .

Vi1 = © (=Dh O f(t, v,
Vkt+1 = Yk © (—1)% © (f(zk+1,y*(tk+1)) @ f(tk,y(tk))), k=j+1,1,...,N—1
(.13)

Case 4

If the assumptions of case 2 are true for y(¢), t € [0, ¢;] and case 1 are true for y(¢), t €
[tj+1, T](y € [0, T]is a switching point type I I); hence the Modified Euler method can be
written as follows:

Vg1 = © (=Dh O f(t, yo),
Vit =6 (-Di o (f(tk+1, Y (k1) © f (%, y(tk))>, k=0,1,...,],

Vigl =Yk ®h O ft, i),
Vel = D40 (f(tk+1,y*(tk+1)) ® f(tk»)’(tk))>s k=j+1L1,....,N—1
(3.14)

3.1 Consistency, convergence and stability

In this section, consistency, convergence and stability of the Modified Euler Method are
discussed in detail.

Theorem 3.2 The Modified Euler method is consistent.
Proof First, let y(¢) is [(i) — g H]-differentiable; by Eq. (3.9) we can write
h
$k = Yk+1 © <yk ®50 (f(tk+1, Yk @ f (s yi)) @ f (i, )’k)>>~

The local truncation error is defined as

1
Tk—z@(pk,
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now, it is sufficient to show

lim max D(tx, 0) =0,
h—0 X (k )

2
where 7 = &y (&) and D(y/", ;. 0) < M.
Consequently,

h? h?
hm max D(1y, 0) = hm = ® max D(yl’”gH(ék) 0) < —Ml =0.

If y(¢) is [(ii) — g H]-differentiable, then

—o(- 1) @ OICOY

and D(y/ .y, 0) < Ma;

therefore,
2

h
li D =1 D " < M>=0:
hln%) max D (1, 0) hlmo ® max (Gy,_gH(Sk), 0) < M2 0;

so, the proof of the theorem is complete. O
Lemma 3.1 (see Nieto et al. 2009) For all real z,
l1+z<e (3.15)

Theorem 3.3 Lety”’ (t) existand f (t, y(t)) satisfy in Lipschitz condition onthe {(t, y(¢))|t €

[0, pl.y € B(y0.q), p.q > 0}; then the Modified Euler Method converges to the solution
of fuzzy differential Eq. (3.1).

Proof Let y(z) is [(i) — g H]-differentiable; then the Modified Euler method may be written
in the following form:

Vit = Yk @ h © ¢ (tn, yns h), (3.16)

where

1
¢ (tn, yns h) = E[f(tn’ V) ® [ty +h, y, ®hO f(ty, yu))l,

and ¢ (., .; .) is continuous function of its variables. First we want to verify the Lipschitz
condition of the function ¢ for the Modified Euler method.
From Lipschitz condition, we obtain
1
D(¢(t,u; h), p(t,v; h)) < ED(f(t,u), f(t,v)
1
+*D(f(t+h,u€BhGf(t,u)),f(t+h,v@h®f(t,v))),

D(u,v) + — D(u@h@f(t u),v®ho f(t,v))),

IA

=2
hL
L (1 + 7) D(u,v) = Ly D(u, v),

i.e. ¢ satisfies a Lipschitz condition with constant (L + %hLz).
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Now the exact solution of Eq. (3.1) is satisfied:
Y(te1) = y(t) ® h © ¢(te, y(t); h) © Ry, (3.17)

where R = 2—3, 0] yi’f;,H(tk).
Subtracting Eq. (3.17) from Eq. (3.16) and by using Lipschitz condition, the following
equation is obtained:

D(y(tr+1)s Yir1) < (1 +hLg ) D(y(tx), yi) © D(Ry, 0); (3.18)

we put
Ly = Og}(aSXN{Lq;k}, R = Og}(anN D(Ry, 0),
and by substituting in Eq. (3.18), get
D(y(ti+1)s Yier1) < (1 +hLg)D(y(t), y&) ® R,

it is easy to see that
D(y(t1), yer1) < (L+hLe) ' D(y(10), yo) @ [1+ (1 +hLg) + -+ (1 + hLy) 1O R.
On the other hand,

k k+1
. (L4 hLgF —1
Z_O( +hlg) hLg :

Now for0 < (k+ 1)h < T, (k+1) < (N — 1), and by using Eq. (3.15), we obtain

R
D(y(tit1), yer1) < e o D(y(to), yo) + m[em —11,

where R = maxo<k<n D(% 0] y{fng(%‘k), 0).
It is clear that D(y(t9), yo) = 0; so

D(y(tk+1)s Yit1) < ﬁ[e”w — 1] max_D(y/", 5 (1), 0).
T 6Ly 0<t<T i.gH

Thus, limy—.0 D(y(tx+1), Yk+1) — 0 and in this case, Modified Euler method converges.
Consider y(¢) is [(ii) — gH]-differentiable, the Modified Euler method is written as
follows:

Yit1 = Yk © (=Dh © ¢(tn, yn: h), (3.19)

where

1
@ty yns h) = E[f(tnv V) ® [ty +h,y, © (=1 O f(tn, yu))l,

and ¢(., .; .) is continuous function of its variables. The Lipschitz condition of the function
¢ for the Modified Euler method is as follows:

1
D(p(t, us h), o(t, v; h)) =< S DU, ft,v)

-I—%D(f(t +h,ue (=Dhf,u), ft+hve (=Dhf(t, v))),
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IA

L L
ED(M’ v) + ED(M O (—=Dho ft,u),ve (—Dh o f(t,v)),

IA

hL
L (1 — 7) D(u,v) = LyD(u, v),

i.e. ¢ satisfies a Lipschitz condition with constant (L — %hL2).
Now the exact solution of Eq. (3.1) is satisfied:

V(1) = y(1) © (=Dh © @ik, y(tx); h) & Ji, (3.20)

3
where J; = —% 0] ylf;’_gH(tk).

Subtracting Eq. (3.20) from Eq. (3.19) and by using Lipschitz condition, the following
equation is obtained:

D(y(tx+1), ye+1) < (1 = hLy)D(y(tx), yi) © D(Ji, 0); (3.2
now by putting

L = L N J = D J ,O )
0 Og}cangN{ o) omax, (Jx, 0)

and by similar procedure, we obtain

_h2 1 "
Dy (tk+1), Ye+1) < @ I:eTT‘i’ - 1] OT;ZXT D(yii'gH(t), 0).

Thus, limy—0 D(y(t+1)s Yk+1) — 0. ]
Theorem 3.4 The Modified Euler method is stable.
Proof Let yi+1,k+1 > 0 be the solution of the Modified Euler method with initial condition

vo € Rp and let 7| be the solution of the Modified Euler method with perturbed fuzzy
initial condition tgp = yo @ € € Rp; therefore, if y(¢) is [(i) — g H]-differentiable

h
Tl =T ® 5 O (f(ka, T« ®hO fltk, o) & [, Tk)>, 70 =)o De,
then by using Lipschitz condition and properties of Hausdorff distance, we have

h h
D(ks1, th+1) < D(yk, w) + §L<D(yk, ) + hLD(yy, tk)) + ELD()’k, %),

Thus
(hL)?

D(Yi+1, Tk+1) < <1 +hL + ) D(yk, T)-

Now by iterating the above inequality, we can write

(hL)?
2

< e D(yo, 1) < kD(y0, 1),

k
Dkt1, k1) < <1 +hL + ) D (30, 1) < ("5 D(y0, 0)

where k = 7L andkh < (k+1)h < T. So,if y(¢) is [(i) — g H]-differentiable, this method
is stable. ]
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Now, we suppose that y(¢) is [(ii) — g H]-differentiable; then it is easy to see that

h h
D(yi+1, Tk+1) < D(yk, ™) — §L<D(}’k, %) — hLD(yx, Tk)) - ELD(YI(, T%);

therefore

(hL)?

D(Yk41, Tht1) < (1 —hL + ) D(yx, w);

by repeating the earlier procedure we obtain

(hL)?
2

k
D(Yit1, Thr1) < (1 —hL + ) D(y0, 1) < (") D(yp, 10)

< e D(yo, 1) < kD (y0, 1),

where k = e~ TL, and kh < (k 4+ 1)h < T; therefore, the Modified Euler method is stable.

4 Numerical examples

In this section we will provide three examples to emphasize acceptable accuracy of Modified
Euler Method. All numerical computations were performed using Maple 13 software package.

Example 4.1 (see. Allahviranloo et al. 2015) Consider the first-order fuzzy initial value prob-
lem as follows:

Yign® =y ® (1.3,2,2.1), 0=<t=<1;
y(0) = (0.82, 1, 1.2),

such that the exact [(i) — g H ]-differentiable solution is obtained by solving the following
system:

) () =y_(t;0) +1.34+07a, 0<t<1;
ONta)=y Tt a)+21-01a, 0<t<1;
y(0; &) = [0.82 + 0.18, 1.2 — 0.2¢t], .

Now we use the Modified Euler method to obtain approximate solution and we compare
our solution with Euler method (Allahviranloo et al. 2015). The global truncation errors of
the Modified Euler and Euler method have been reported for # = 0.025 and 0.005 in Table 1,
and the approximated solution by the Modified Euler method is shown in Fig. 1.

Example 4.2 (see Allahviranloo et al. 2015) Let us consider the following initial value prob-
lem:

{y;l._gH(t)=—y(z)ear®(0.7,1,1.8), 0<t<I, @

y(0) =(0,1,2.2)

Since y(r) has [(ii) — g H]-derivative, the [(ii) — g H]-differentiable solution is obtained by
solving

)t @) =—y_(t;a) +1[1.8—0.8a], 0 <t <1,

oMt e) ==y () +1[074+03a], 0<t <1,

y(0; @) = [@,2.2 — 1.2]
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Table 1 The global truncation errors for Example 4.1

t h=0.025 h = 0.005
Modified Euler Euler Modified Euler Euler

0 0 0 0 0

0.1 2.3952 x 1075 4.48149 x 1073 1.514 x 1077 4.44089 x 10~4
0.2 5.2943 x 1075 9.89954 x 1073 3.346 x 1076 2.00812 x 1073
0.3 1.36619 x 1074 1.64009 x 102 5.547 x 1076 3.32856 x 1073
0.4 2.01315 x 10~4 2.41529 x 1072 8.174 x 107 4.90422 x 1073
0.5 2.78108 x 10~ 3.33459 x 1072 1.1291 x 107 6.77416 x 1073
0.6 3.68824 x 1074 4.41964 x 102 1.4973 x 1075 8.98281 x 1073
0.7 475546 x 1074 5.69503 x 1072 1.9305 x 107 1.15806 x 10~2
0.8 6.00637 x 1074 7.18871 x 1072 2.4382 x 107 1.46252 x 102
0.9 7.46780 x 10~4 8.93237 x 1072 3.0317 x 107 1.81815 x 102
1.0 9.17016 x 10~* 1.09619 x 10~! 3.7230 x 107 2.23235 x 1072

Fig. 1 Approximated solution for Example 4.1. Red lines: yt(t, r); black lines:y ™~ (z, r)
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The global truncation errors of Modified Euler and Euler method have been reported for
h = 0.025 and 0.005 in Table 2, and the approximated solution by the Modified Euler

method is shown in Fig. 2.

Example 4.3 (see Allahviranloo et al. 2015) Consider the initial value problem

Ve =1 =1 y@®), 0=t=2,
y(0)=1(0.1,2)

Obviously that initial value problem on [0, 1] is [(i) — g H ]-differentiable and at t = 1 the
problem is switched to [(ii) — g H ]-differentiable. So, the point # = 1 is a switching point and
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Table 2 The global truncation errors for Example 4.2

t h=0.025 h = 0.005
Modified Euler Euler Modified Euler Euler
0 0 0 0 0
0.1 2.7852 x 107 3.33362 x 1073 1.098 x 1076 6.58119 x 1074
0.2 5.0403 x 1075 6.02895 x 1073 1.984 x 1076 1.19083 x 103
03 6.8410 x 1075 8.17763 x 1073 2.695 x 1070 1.61606 x 103
0.4 8.2535 x 107 9.85964 x 1073 3.252 x 107 1.94945 x 1073
0.5 9.3351 x 1079 1.11446 x 102 3.679 x 1076 2.20464 x 1073
0.6 1.01361 x 1074 1.20932 x 102 3.994 x 107 2.39351 x 1073
0.7 1.07002 x 10~ 1.27580 x 102 4217 x 1076 2.52638 x 1073
0.8 1.10650 x 10~4 1.31847 x 102 4.360 x 1070 2.61220 x 1073
0.9 1.12636 x 1074 1.34127 x 1072 4.438 x 1070 2.65874 x 1073
1.0 1.13242 x 104 1.34763 x 102 4.461 x 1070 2.67269 x 1073
1
0.9 i
0.8 B
0.7} B
0.6 i
5
S 0.5F B
0.4} B
0.3F i
021 i
0.1 B
o ‘ ‘ ‘ ‘
0 0.5 1 1.5 2 25

Fig.2 Approximated solution for Example 4.2. Red lines: y T (z, r); black lines:y~ (¢, r)

the obtained solution on [0, 1] is [(i) — g H]-differentiable and [(ii) — g H]-differentiable

on (1, 2]. The [(i) — g H]-differentiable solution can be obtained by solving

)t a) = {
N () = {

yO:a) =[a,2 — ]

(I =)y-(@; a),
1=yt ),
A=)yt ),
(I =1)y-(@; @),

0<tr<l,
1 <t<2,

0<tr<l,
1<t <2,
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Table 3 The global truncation errors for Example 4.3

t h =0.025 h = 0.005
Modified Euler Euler Modified Euler Euler
0 0 0 0
0.2 3.7098 x 107 1.05772 x 1073 1.476 x 1070 2.21057 x 1074
0.4 6.3540 x 1075 4.62954 x 1073 2.507 x 1076 9.48966 x 10~4
0.6 7.9558 x 1075 1.07346 x 1072 3.109 x 1076 2.18262 x 1073
0.8 8.7732 x 107 1.87015 x 102 3.39 x 1076 3.78194 x 1073
1.0 9.0927 x 1075 2.72488 x 1072 3.471 x 1076 5.48657 x 1073
1.2 9.22345 x 107> 1.84424 x 102 3.4815 x 1070 3.73717 x 1073
14 9.39650 x 107 8.95003 x 1073 3.5120 x 107° 1.85160 x 103
1.6 9.82381 x 107> 6.46455 x 10~4 3.6421 x 1076 5.51592 x 1073
1.8 1.120221 x 1074 9.62457 x 1073 4.1481 x 107° 1.84070 x 10~3
2.0 1.53036 x 1074 1.72255 x 1072 5.752 x 107°© 3.35558 x 1073
1 1
0.8 0.8
. 06 . 06
2 3
(] o
0.4 0.4
0.2 0.2
0 0
0 0.5 1 1.5 2 2.5 3 3.5 -2 -1

t=0..1

Fig.3 Approximated solution for Example 4.3. Red lines: y™ (¢, r); black lines:y~ (¢, r)

The global truncation errors of Modified Euler and Euler method have been reported for
h = 0.025 and 0.005 in Table 3, and the approximated solution by the Modified Euler
method is plotted in Fig. 3.

Example: 4.4 Jafari and Razvarz (2018) A tank with a heating system is displayed in Fig. 4,
where R = 0.5, the thermal capacitance is C = 2, and the temperature is ¥. The model is
formulated as follows:

e 0<tr<T,
$(0) = (¢ 0,2), ¢1(0,a)),
where the initial condition is a symmetric triangular fuzzy number as ¢(0) = (—a(l —
a),a(l —a)).
The solution of FDE (4.2), by using Modified Euler method, for a = 2,1 = 0.005 is
shown in Fig. 5.
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Fig.4 Thermal system
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*  Modified Euler Method Real Solution

Fig.5 Approximated and Real solution for Example 4.4

5 Conclusion

In this paper, we provided the numerical method for solving fuzzy differential equations
under generalized differentiability. By improving Euler method (Allahviranloo et al. 2015),
the Modified Euler method without losing its simplicity was introduced, and it was shown
that the global error for the Modified Euler method was o(h2), while the global error of Euler
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method was o(h). Finally, some examples were provided to emphasize acceptable accuracy
of proposed method.
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