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AN OPTIMAL HOMOTOPY ANALYSIS
METHOD BASED ON PARTICLE SWARM
OPTIMIZATION: APPLICATION TO
FRACTIONAL-ORDER DIFFERENTIAL
EQUATION*
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Abstract This paper describes a new problem-solving mentality of finding
optimal parameters in optimal homotopy analysis method (optimal HAM). We
use particle swarm optimization (PSO) to minimize the exact square residu-
al error in optimal HAM. All optimal convergence-control parameters can be
found concurrently. This method can deal with optimal HAM which has fi-
nite convergence-control parameters. Two nonlinear fractional-order differen-
tial equations are given to illustrate the proposed algorithm. The comparison
reveals that optimal HAM combined with PSO is effective and reliable. Mean-
while, we give a sufficient condition for convergence of the optimal HAM for
solving fractional-order equation, and try to put forward a new calculation
method for the residual error.
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1. Introduction

Homotopy analysis method (HAM) was first proposed by Liao [15,16], employing
the concept of homotopy in topology to obtain an analytical approximate method
for solving nonlinear equation. The most common and widely used methods for de-
termining analytical approximate solutions of a nonlinear system are perturbation
methods. Most of the perturbation methods unfortunately, require the inclusion of
a small parameter in the equation. Unlike perturbation techniques, the HAM is not
limited to any small physical parameters in the considered equation [16]. Therefore,
the HAM can overcome the foregoing restrictions and limitations of perturbation
techniques as it provides us with a powerful tool to analyze strongly nonlinear prob-
lems [1,16,27]. With this method, the analytical approximate solution of a nonlinear
equation is expressed as an infinite series. Its convergence rate and convergence re-
gion is controlled by an auxiliary parameter f, which is called convergence-control
parameter. The effective & is obtained by using a fi-curve [15]. However, when
the nonlinear problem contains multiple equations, there may exist two or more
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convergence-control parameters (i, fia, -+, fix). In this case, it is difficult to find
appropriate convergence-control parameters.

To deal with the problem of convergence-control parameters, some optimal ho-
motopy analysis (or asymptotic) approaches have been put forward by many schol-
ars recently. Where, the minimization of the residual error of the nonlinear equation
is a crucial step. Yabushita [32] draws the iso-lines of the residual error on the plane,
then minimize the residual error and get the optimal convergence-control param-
eters. When the number of convergence-control parameters are greater than two,
this approach is not appropriate. Marinca et al. [20-22] minimize the residual error
based on necessary (not sufficient) conditions for extremum existence. Thus, the
obtained parameters may not be optimal. In this approach, compute the partial
derivative of the residual error function with respect to each convergence-control
parameter, and the results are set equal to zero. 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 [6]. Liao [17] introduce a new averaged residual error function,
which only contains at most three convergence-control parameters and is computa-
tionally rather efficient. When the number of convergence-control parameters is less
than three, these two methods are effective. Through practical examples, Liao [17]
and Marinca et al [20-22] propose that the residual error function with less than
three convergence-control parameters also can obtain good results. Of course, there
may exist cases where more convergence-control parameters are considered. Here,
how to get a set of optimal convergence-control parameters, a new method is need-
ed to deal with this situation. Niu and Wang [24] put forward a one-step method,
which calculate the optimal convergence-control parameters step by step. But, the
rationale of this method is not based on the necessary conditions for extremum
existence, nor the sufficient condition. The obtained results may not be optimal
convergence-control parameters.

In this paper, we use PSO to deal with minimization of the residual error and
get optimal convergence-control parameters. PSO is a population-based stochastic
approach for solving continuous and discrete optimization problems. When optimal
HAM is combined with PSO, it can effectively find the all convergence-control
parameters. Subsequently, we apply it to solve nonlinear fractional-order differential
equation (FDE) that exact solutions are difficult to achieve [30]. As far as we know,
this is the first attempt to deal with optimal convergence-control parameters using
optimization algorithm, and apply optimal HAM with PSO to solve FDE.

The structure of this paper is organized as follows. Section 2 is devoted to the
basic concepts of fractional-order integral and derivative. PSO and optimal HAM
are presented in Section 3. The convergence analysis is discussed in Section 4. We
apply optimal HAM and PSO to solve nonlinear FDE in Section 5. Another form
of residual error is proposed in Section 6. Conclusions are stated in the last Section.

2. Preliminaries

In this section, we introduce some definitions of fractional calculus and derivative,
which will be used later [4,12].
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Definition 2.1. The Euler gamma function I'(2) is defined by
—+oo
[(z) = / t*~te7tdt (R(z) > 0). (2.1)
0

This integral is convergent for all complex z € C and I'(z + 1) = 2I'(2).

Definition 2.2. A real function f(¢), t > 0, is said to be in space Cy,a € R if
there exists a real number p(> «), such that f(t) = t? f1(t) where fi(t) € C|0, 0.

Definition 2.3. A real function f(t),t > 0, is said to be in space C*, m € N|J{0}
iff f()(t) € C,.

Definition 2.4. The Riemann-Liouville integral operator of order § > 0 is defined
as

JP2(t) = ! ] /0 (t — 7)1 2(r)dr, (2.2)

I3
where I'(+) is the Euler gamma function.

Definition 2.5. The Caputo fractional derivative of y(t), y(t) € C™,m € N{J{0},
is defined as

1

@ == t —pyma=ly(m) qr o .
DEY(t) = g [ = ez 0 23

where m — 1 < a < m (m € N), y™)(t) is the ordinary mth derivative of y(t), .J is
the Riemann-Liouville integral operator.

3. Combination of optimal HAM and PSO

3.1. Particle Swarm Optimization

PSO is an effective computation technique like genetic algorithms, simulated an-
nealing, etc [13,14]. In PSO, candidate solutions of a specific optimization prob-
lem are called particles. Each particle in the searching space (n-dimension) is
characterized by two factors, i.e., position z; = (2;1,%i2, - ,Tin) and velocity
v; = (Vi1, Vi2,* ++ , Vin ), Where ¢ denote the ith particle in the swarm. The fitness of
each particle can be evaluated according to the objective function of optimization
problem. PSO starts with the random initialization of a swarm of particles in the
search space. Let pbest;(k) is the best position found by particle ¢ within k itera-
tion steps. gbest denotes the best position for all particles so far. Then all particles
update their velocities and positions based on their own experience pbest;(k) and
experience of all particles gbest. The updating rules of velocity and position are
given by (3.1) and (3.2) respectively.

7

P = w x wf ey x oy x (pbesti(k) — x¥) 4 ¢o x 1o x (ghest — zF), (3.1)
xf"l‘l :I§+U§+17i:1727"' ) 1,

where n is the swarm size, Uf“ and xf“ represent the velocity and position of

particle ¢ at kth iteration step respectively; 1 and ry are two independent random
numbers in the range of [0, 1]; ¢; and ¢y are acceleration constant, usually ¢; = ¢y =
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2.0; w is called the inertia weight factor, which take a random number. Generally,
the value of each component in v; can be limited to a range [Umin, Vmaz] to control
excessive roaming of particles outside the searching space. With the Egs.(3.1) and
(3.2), all particles find their new positions and apply these new positions to update
their individual best positions and global best position of the swarm. This process is
repeated until a user-defined stopping criterion, usually maximum iteration number
tmas 1S reached. For more details, one can consult the references [13,14,33,34].

3.2. Optimal Homotopy Analysis Method
Consider the following nonlinear differential equation
Nyt =0, teq, (3.3)

where N is a nonlinear differential operator and y(t) is an unknown function. ¢ is
independent time variable. Liao [18] in 1999 introduced the following zeroth-order
deformation equation:

[1 = B(a)] LI6(t; 0) — yo(t)] = coA(q)N[o(t; )], (3.4)

where ¢ € [0,1], A(q) and B(q) are the so-called deformation functions satisfying

A(0) = B(0) =0, A(1)=B(1) =1, (3.5)
whose Taylor series
“+o00 “+ o0
Alg) =D md*, Blg) =) ord* (3.6)
k=1 k=1

exist and are convergent for |¢| <1 [15,16]. As given by Liao [16,17], there are one
special parameter deformation functions which are given as

+oo

Algier) = Zuk(cl)qk, (3.7)
s

B(g;c2) = Zak(@)qk, (3.8)
k=1

where |¢1] < 1 and |¢p| < 1 are constants, called the convergence-control parameters.
In Liao [16,17], one can define pu1(c1) = 1—c1,01(c2) = 1—ca, up(c1) = (1—c1) et
and o, (cz) = (1 — ¢2)ch™!, where k > 2. Thus there only exist three convergence-
control parameters cg, ¢1, Cs.

In the following, we assume B(q) = q and c¢pA(q) = ¢h(q), then construct the

zeroth-order deformation equation [6]

(1= q)L[o(t;q) — yo(t)] = qh(g)N[o(t; q)], (3.9)

where 7(q) is convergence-control(auxiliary) function with %(1) # 0. When ¢ in-
creases from 0 to 1 continuously, ¢(¢; ¢) varies (or deforms) from the initial guess so-
lution yo(t) (i.e., ¢(t;0)) to the exact solution y(t) (i.e., ¢(¢;1)) of Eq.(3.3). ¢ € [0, 1]
is an embedding parameter. £ is an auxiliary linear operator. yo(t) is the solution
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of initial guess. The Eq.(3.9) is so-called zeroth-order deformation equation of opti-
mal HAM [9, 16,24, 28]. Now, expand ¢(¢; ¢) and h(g) to the Maclaurin series with
respect to g as follows:

+oo
$(t:q) = Y ym(t)g™,
Y (3.10)
h(g) = hid",
k=0

™ . LA .
%# om0’ h = % 8(12‘1) " If the two series (3.10) are

convergence at ¢ = 1, then the solution of the nonlinear Eq. (3.3) is

where y,,(t) =

y(t) = yo(t) + D ym(t). (3.11)
m=1

Similar to homotopy analysis method [15-18], we can construct the following high-
order deformation equation. Differentiating the Eq.(3.9) m(> 2)—times with re-
spect to the parameter ¢, dividing the resulting equation by m! and setting ¢ = 0,
we get mth-order deformation equation

m—1
LYm(t) = Xm¥m-1(D] = D R —1-(t), (3.12)
k=0
where PN
19 :
Ri(t)=7M L i=0,1,2,-- m—1, (3.13)
1! oq* =0
and
_ o mst (3.14)
Xm =N ms 1. '

Applying the inverse operator £~1 on both sides of the Eq.(3.12), we get the recur-
sive equation

(1) = Xomhm 1 (6) + £7 [Z_ hkRm_l_w)] . (3.15)
k=0

Combine (3.11) with (3.15), we obtain mth-order approximate analytical solution
of the nonlinear Eq. (3.3).

ij(t) = Z Yk (t) (316)
k=0

The approximate analytical solution (3.16) only depends on control parameters
ho,h1,+++ ,hm—_1. Substituting the Eq.(3.16) into the Eq.(3.3), if N (g.(¢)) = 0,
then 7, (t) happens to be the exact solution of the Eq. (3.3). Generally such a case
will not arise for the nonlinear differential Eq. (3.3), but we define the exact square

residual error as [20-22]
m 2
E,, = /Q {N [;) yk(t)] } dQ. (3.17)
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+oo
In theory, if E,, — 0, then > yx(t) is the solution of the nonlinear Eq.(3.3). Usual-
k=0

ly, we only can make F,, minimization by choosing optimal values of convergence-
control parameters hqg, b1, , hm_1, i.€.,

min N "
(ho,hl,...,hml)eRm/Q{ |ch_%yk( )

FE,, is nonlinear functions with variables hg, h1,- -+ , hy—1, which corresponds to the
following set of m algebraic equations

2
} Q. (3.18)

OFm,
Ohg
OFm,
ohy,
1 (3.19)
8E’”’L
=0.
8hmfl
The optimal values of hg, hy, -+, h;,—1 are obtained. These optimal convergence-

control parameters can be substituted into the Eq.(3.16). Thus we get the m-
order approximate analytical solution of the Eq. (3.3) [20]. For higher-order ap-
proximation the Mathematica is difficult to use for the solution of the obtained
nonlinear algebraic Eq.(3.19). For more details on the optimal HAM see also the
references( [6,16,17,20-22,24,28] and references cited therein).

Remark 3.1. Combining Liao’s HAM [16] and the exact square residual error
method [20-22,32], one can get an optimal HAM, which minimize the square resid-
ual error: at the mth-order approximation, including a set of nonlinear algebraic
equation and convergence-control parameters hg, h1,--- , hm;m—1. The optimal solu-
tion (ho,h1,- -+, hm—1) of the Eqs.(3.19) is stationary point. It is necessary condi-
tion for extreme value problem (3.18), not sufficient condition. Thus, the solution
(ho,h1,-+ , hyn—1) of the Egs.(3.19) may be maximum, not be the minimum, also
may not be an extreme point. See the following example. Moreover, it is difficult
to find all roots of the nonlinear Eqs.(3.19) when the number of equations is large
(greater than or equal to three).

Example 3.1. Assume that E,, = hg + h% — 9hghy + 27, then
OFE,,

=3h2 —9h; =0,
ggo (3.20)
m _ 2 _ —
T 3h2 — 9hy = 0.

Thus, we get two stationary points A;(0,0) and A2(3,3). But, it is easy to prove
that A;(0,0) is not extreme point (minimum or maximum) and E,,(0,0) = 27.
However, Az(3,3) is minimum and £,,(3,3) = 0.

Remark 3.2. Liao [16,17] developed an optimal HAM with only three convergence-
control parameters. There exist at most only three unknown convergence-control
parameters cg,c; and co at any order of approximations, and adopt the averaged
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residual error. In essence, the present method ((3.9) — (3.19)) belongs to the
infinite-parameter optimal HAM and there exist an infinite number of unknown
convergence-control parameters (see Chapter 3 of [16]). In practice, we adopt the
mth-order homotopy-approximation which contains finite unknown convergence-
control parameters.

Since the Remark 3.1, here we propose the PSO method to deal with the optimal
problem (3.18) in the optimal HAM. Thus we can avoid solving algebraic Egs.(3.19)
and get the optimal convergence-control parameters.

4. Convergence Analysis of HAM for FDE

Consider the general form of FDE

Diy(t) = f(ty(t), 0<a<l, (4.1)

y(0) = o
Rewrite (4.1) as DSy(t) — f(t,y(t)) = 0, then the corresponding Eq.(3.3) becomes
Nly®)] = Dey(t) — f(t,y(t) = 0. (4.2)

Thus we construct linear operator and its inverse operator are £ = D and £~! =
J% respectively. In the following, we prove that if the series solution (3.11) is
convergent, it converges to the correct solution of the nonlinear Eq.(3.3).

Theorem 4.1. As long as the series solution (3.11) converges,

> Rp(t) =0. (4.3)

Proof. This proof is similar to Theorem 1 in [18] and Theorem 2 in [31]. Since

the series (3.11) y(t) = yo(t) + Z ym (t) converges, it can be written as S(t) =

+oo
> ym(t) and by necessary condition for the convergence of the Series, it holds that
m=0

lim y,(t) = 0. Summation of Eq.(3.12) from m =1 to +oo gives

m—+

+oo +oco m—1
Z Dg [ym(t) — XmYm— 1 hpRpm—1- k (44)
m=1 m=1 k=0

The left-hand side can be rearranged to give

+o00 +oo m—1
Df {Z [ym(t) - mem—l(t)]} = Z Z hkRm—l—k(t)a (45)

m=1 m=1 k=0

which becomes
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With D¢[0] = 0, we have

[

+o0o m—

Z hgRpm—1-k(t) = 0. (4.7)

m=1 k=0

+oo
Since the second series of (3.10) is convergence at ¢ = 1, we denote fi(1) = > hg.
k=0

Rewrite (4.7) as

“+o00 “+ o0 —+o00 “+o0
Z hiRo(t) + Z hi Ry (t) + Z hipRa(t) + -+ + Z hpR,(t) +---=0, (4.8)
k=0 k=0 k=0 k=0

+oo —+oo
ie, h(1) > Rn(t) =0, With A(1) # 0, we get > R, (t) = 0. O
m=0 m=0
Theorem 4.2. If the series solution (3.11) converges, it must be a solution of the
nonlinear equation (3.5).
Proof. Let (t;q) = N[¢(t; ¢)] denote the residual error of Eq.(3.3). The residual

error at ¢ = 1 can be expanded by a Taylor series at ¢ = 0 to give

+o00 m )
eltig=1)= Z L 9" NI[o(t;q)]

m! m
m=0 aq q=0

+oo

Z Rm (t)
m=0

=0.

(4.9)

Thus, as long as the series solution (3.11) converges, it is a solution of Eq.(3.3).
O

5. Approximate analytical solution of FDE

In general, there exists no method that yields an exact solution for nonlinear FDE, so
approximation and numerical techniques must be used [5]. For example, the HAM
[2,8,10], the homotopy perturbation method (HPM) [19,26] and the variational
iteration method (VIM) [25,29] have been used to provide analytical approximation
to FDE. In this section, we employ optimal HAM and PSO to find out approximate
analytical solutions of FDE.

Test Problem 1:

Consider the fractional-order modified logistic equation [3]

y(t)
Dy(t) = ry(t)(1 — 22) (y(t) — t>0,
2y(t) = ry()(1 = L)) — ), ¢ > o)
y(o) = Yo,
where 0 < a < 1 and yg, r,n, k are all positive constants.
We define the nonlinear operator
nr r
N(y(tv q)) = Dgy(t Q) + TL’I’y(t, q) - (T + 7)y2(t7 q) + 7y3(t7 Q)7 (52)

k k
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linear operator £ = DY and its corresponding inverse operator £L~! = J®. Accord-
ing to (3.9)—(3.16), we have

m—1
ym(t) = memfl(t) + Je Z hkRm1k<t)1 )
k=0
m—1—k
o kr + nr
Rm—l—k(t) = D*ym—l—k( )+nrym 1— k(t Z yz ym 1—k— z(t)
i=
’I“ m—1—k %
+2 D Ym0 Yy (g (1)
i=0 §=0
(5.3)
Begmmng with yo(t) = yo, by the iteration formulation (5.3), we can obtain y; (t) =
hoA _ B to c (e « « F «
p(lo_,_a) ayQ(t) - F(1+a) +1"(1+2a) t? ,yg(t) - (1+a)t +F(1+2a)t2 +1“(1-&-30:)153
G « H « a
ya(t) = ragey "+ rare b T F(1+3a)t3 + r(1+4of) t1*, .-+, where
A =nryo—(r +2) yg+5v3, B = (h§+ho+h1)A, C = [W - ’“’;J;”“yo + 3;:193} h3 A,

D = (ho+1)B+(hoh1+h2) A, E = C(1+1+ho+ £5), F = &5 + [3yoF — (r + 5]

WEALU20) | G — Dy Dhg+ Bhy + Ahohs + Ahg, H = E + Ehg + Dnrh + Chy +

%% + A’/l?”ho 2 — 2DTh0y0 —2A7’h0h2y0

__2Dnrh 2Anrhoh 3Drhoy2 —3Arhoh
nrhoyot2Anrho 20l Sr 285 , J = F(1+ ho) + Enrhy — 2Erhoyo —
2ABrr(1+2a)h2+A2rr(1+2a)h2h1 2ABm"I‘(1+2a)hg+A2nr1‘(1+20¢)h3h1—6ABrI‘(1+2a)hgyo

T2 (14a) R (1t a) +
3A2rhgh1yo 2En7‘hg’y073E’l"h()y§ _ 2ACTF(1+304)]’L§
k1‘2(1+a) — T s M = F’rl’l"ho — 2FTh0y0 - m—

T(1+2a)
2ACnrI (1+3a)hd 6ACTT(14+3a)hayo _ 2Fnrhoyo—3Frhoyd + A3rD(143a)h}
ET(1+a)l(1+2a) ' k(1+a)l(i+2q) k T3 (1+a)

the 4th-order approximate analytical solution of the Eq.(5.1) as following.

WA+B+D+G \ CH+E+H o F+J 4 M

T(1+ ) TTr20) ! Tat3a) TTI+da)
(5.4)

. Thus we get

t4a

Ym(t) = yo+
With the exact square residual error (3.17), we obtain

Fa= [ D20+ w0t - (r+ %) 0+ 0] 0t 69

where D&y (t) = hoA+B+D+ G+ C"'ﬁt?t“ + F(Ifj:é]a)t2a + F(lAJfBOc)tBQ' Based
n (5.5), we get the following optimization problem
. (5.6)

min
(ho,h1,h2,h3)ER*

Now, fix the parameters r = 0.5,n = 1,k = 10, « = 0.98,y9 = 0.8, ¢ € [0, 3], we use
PSO to deal with the optimization problem (5.6) and find the optimal convergence-
control parameters hg, hi, ho and hs. The whole design steps can be summarized
as follows (Matlab software).

Step 1. Define global variables: swarm size, inertia weight factor, maximum
iteration number, etc.

Step 2. Construct initial subfunction (initial.m), it contains maximum number
of iterations, maximal velocity, c¢1,ce, swarm size n and swarm pop, and so on.
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pop =
hor ... hs1 w1 ... w31 pbesthgr ... pbesthsy fbesty fity
hog e h32 Vo2 ... V32 pbesth02 . pbesth32 fbest2 thQ
hon --- hsn wvon ... vs, pbesthg, ... pbesths, fbest, fit,

nx14

In the matrix pop, the first four columns pop(:,1) ~ pop(:,4) storage positions of
particles hg ~ hz respectively. Their initial values are random numbers which lie
in interval [—1,1]; The columns pop(:,5) ~ pop(:,8) represent velocity of particles
ho ~ hs; The columns pop(:,9) ~ pop(:,12) respectively represent best positions
of particles hg ~ hg in history; The pop(:,13) represents the best fitness value of
every particles. The column pop(:, 14) is fitness value of the all current particles.
Then, at the kth-times iteration, global best fitness value of F; is best fitness(k) =
min(pop(:,13)) = min fbest;, 1 =1,2--- n.

Step 3. Construct a subfunction (adapting.m), including fitness function based
on the Eq.(5.5). Calculating fitness value of every particle, it is stored in pop(:, 14).
Comparison of pop(:,14) and pop(:, 13), updating pop(:,9) ~ pop(:, 13), then we get
global best fitness value best fitness(k) = min(pop(:, 13)) at kth-times iteration,
and obtain situation of min(pop(:,13)), i.e., (i,13). Then, the optimal convergence-
control parameters hg = pop(i,9), h1 = pop(i, 10), he = pop(i,11), hs = pop(i, 12) in
all k iterations. We save them in matrices trace, trace2, trace3, trace4, and save
best fitness(k) in besthistory.

Step 4. Based on the Egs. (3.1) and (3.2), construct updating function of
velocity and situation, i.e., updatepop.m.

Step 5. Repeat steps 1-4, until stop criterion (Maximum number of iterations)
is reached, get optimal convergence-control parameters: hy = —0.85241709290217,
hy = —0.31797308168261, hy = —0.05745525388485, hg = —0.04168853741609. At

this time, the optimal fitness value is min  F, = 7.364986400000000 x 1075,
(ho,h1,h2,h3)

Um(t) = 0.8 — 0.7257098306 x 1071436 — 0.1141039014 x 10~1¢35 + 0.2050324723 x
10350 + 0.8869896610 x 104435 .

When a=1,r=0.5,n=1, k = 10, yo = 0.8, the exact solution of Eq.(5.1) is

1

1 1 1
—1 —Inly—10|— =Inly — 1|+ —t = .
10 n|y| + 90 nly —10] 9 nly — 1]+ 55t = <o (5.7)

where ¢o = 15 In [yo| + 55 In |yo — 10| — § In|yo — 1].

Enlarge best fitness with 10°, plot trace, trace2, trace3, trace4 (enlarge all of
them with 10) and besthistory, the results are as showing in Figure 1. Approximate
analytical solution of Optimal HAM using the 4-term, the numerical solution and
the exact solution have been plotted in Figure 2. The exact solution (5.7) is implicit
form. It has two branches (labeled with ——) as shown in Figure 2. The upper
branch does not satisfy the initial condition (yg = 0.8). Thus we adopt the lower
branch. It is explicitly shown that an agreement between the derived solution,
numerical solution and exact solution is excellent. An almost complete overlap can
be observed.

Remark 5.1. In this method, we used the objective function value (min Fs) to
measure the extent of optimal convergence-control parameters (hg ~ hsz). If the
min F5 is approximately equal to zero, then the corresponding hg ~ h3 are better.
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Figure 1. Convergence process of ho-hs and Figure 2. Comparison between optimal HAM
fitness value Fs solution, numerical solution and exact solution

If min F5 > 0.1, then we can relax the initial range of hg ~ hz and re-optimized
procedure is necessary in practice.

Test Problem 2:
Consider the following fractional-order Riccati differential equation [11]

Doy(t) = —* () +1, 0<a <1,
y(t) = =y~ (1) < (5.8)
y(0) =0.
Note that the exact solution of (5.8) is y(t) = iz‘:—ﬁ when o = 1.
Construct the nonlinear operator
N(y(t,q)) = DYy(t,q) + y*(t.q) - 1, (5.9)

linear operator £ = D¢ and its corresponding inverse operator £~! = J%. Accord-
ing to (3.9)—(3.16) and beginning with yo(t) = yo, we get the 4th-order approximate
analytical solution of the Eq.(5.8).

hA+B+D+G , C+E+H,, F+J ., M .
T(1+a) r(1+2a) I(1+ 3a) T(1+ 4a)

(5.10)

where A= y% - 1,B = (h%+h0 +h1)A,C = 2y0h%A, D= B+h1h0A+h2A—|—hQB,

E = C + 2yph1hoA + hoC + 2hoyo B, F' = 2hoyoC + thQF(l + 20{)/F2(1 + Oé),

G = (1 + ho)D + hlB + h2h0A+ th,H = (]. + ho)E — QhoyoD + hchr 2h1y0B +

2 2 52
2yohaho A, J = (14 ho) F — 2hoyo B — 2o id20) o, yo ¢y aheg FUA20) pp —

Ym (t) = yo+

—2hoyoF — 2h§ ACT (14+3a)

T T (1F20)" With the exact square residual error (3.17), we obtain

F = /t (DG (t) + 72, (t) — 1]2 dt, (5.11)

to

where DG (t) = hoA+ B+ D + G+ GHEE ™ + 11" + rlfaay - Based

on the Eq. (5.11), we get the following optimization problem

min . (5.12)
(ho,h1,h2,h3)ER*
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Figure 3. Convergence process of ho-hs and Figure 4. Comparison between optimal HAM
fitness value Fs solution, numerical solution and exact solution

Now, fix the order @« = 0.98 and ¢ € [0,2], we use PSO algorithm to deal with
this optimization problem (5.12) and get optimal convergence-control parameters:
ho = —0.79423340098725, hy = 0.28262642620470 , ho = —0.00217053743085, hs =

—0.06866543558425. At this time, the optimal fitness value is min Fy =
(ho,h1,h2,h3)

7.893640106000000 x 10~ and 7,,,(t) = 0.9599487046 x 36 — 0.2029082450 x t'50 .
Now, enlarge Fy with 102, plot hg, hi, ha, hz(enlarge all of them with 10), the re-
sults are as showing in Figure 3. Approximate analytical solution of Optimal HAM
using the 4-term, the numerical solution and the exact solution have been plotted
in Figure 4. It is explicitly shown that an agreement between the derived solution,
numerical solution and exact solution is excellent.

Remark 5.2. During the operation of each procedure, the value of hy ~ hz may
be different, but min F% is stable in the vicinity of 107 in Test Problem 1 and
10~% in Test Problem 2 respectively. The smaller value of min F, ensure that the
parameters hg ~ hs are more efficient.

Remark 5.3. Theoretically, PSO can deal with the optimal problem min F5 with
finite parameters hg ~ h,. But the iteration process of optimal HAM is compli-
cated when n is large. Thus, the objective function F5 is complex and the process
of finding the optimal parameters may be time-consuming. The obtained results
(Figure 4) are consistent with the Example 4.1 in [11].

6. Another form of residual error

Firstly, we give the following mean value theorem for multiple integral.

Theorem 6.1 ( [7]). Let D is bounded closed region in R™, m(0D) =0, f: D C
R™ — R is continuous in D, g : D C R™ — R is Lebesque integral in D, and g(P)
18 non-negative almost everywhere in D, then there exists at least an interior point
Py in D, such that

/ f(P)g(P)do = f(Py) / 4(P)do, (6.1)
D D

where m(0OD) = 0 is Lebesque measure of boundary 0D. fD g(P)do is Lebesgue
integral in D.
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When ¢g(P) =1, (6.1) becomes

/D F(P)do = f(Py)m(D). (6.2)

Based on the Theorem 6.1, the special case (6.2) and (3.18), we can construct the

following another form of residual error.
min N t N " m(Q),
(ho,~-~,hm1)eRm/Q’ L;)y’“( ) L;Jyk( O)H ()
(6.3)

where tg € Q. In practice, m(Q) is fixed, thus we only need to handle the following
optimization problem with optimization algorithm.

N [Z yk(to)] ’ . (6.4)
k=0

dQ = min
(ho,+ yhm—1)ER™Utg

min
(h07“‘ 7hm71)eR'm’UtoEQ

Test Problem 3:
Consider the following fractional-order logistic differential equation [23]

Dy(t) = py(t)(1 — y(t)),
“y(t) = pult) (1~ y(t) o)
y(O) = Yo,
where ¢t > 0,0 < a < 1,p > 0. Note that the exact solution of (6.5) is y(t) = %’;t

when o = 1. The first three terms of HAM series solution are as follows: y;(t) =

A a B « C « D « E « F «
Tlat)t »ya(t) = TlarD?t +F(20z+1)t2 s ys(t) = Tt +F(2a+1)t2 "’1“(3044-1)153 )
where A = ph(y3 — o), B= (1 +h)A, C = p*h*(¥3 — yo)(2yo — 1), D = (1 + h)B,
E = (1+h)C+ p*h*(1 + h)(y5 — y0)(2y0 — 1), F = p*h*(y5 — yo)(2y0 — 1) +
p*h2(yE — yo)ggf;‘ﬁg Hence, the 3-order approximate solution of problem (6.5)

with one homotopy parameter h can be given by

(A+ B+ D)t* (C+ E)t* Ft3e
I(a+1) I'2a+1) T(Ba+1)

Ym(t) = yo + (6.6)

and DSy, (t) = A+B+D+F€;"+E1)t”‘+F(Q(I;H)t%‘. Construct Fy = ‘N’ [Z?:o yi(t)} ‘

and get the optimization problem

min  Fy, (6.7)
hERULEN
where N (y(t)) = D&y(t) — py(t)(1 — y(t)). Now, fix the order o = 0.98, Q = (0, 2]
and p = yo = 0.5, we use PSO algorithm to deal with this optimization problem
(6.7) and get optimal convergence-control parameters: h = —0.99999809125743,t =
9.083730616909948 x 10710, [, = 0. The numerical results are shown in Figures 5
and 6.

Remark 6.1. During the operation of each procedure, the value of h and t may
be different, but F» and h are stable in the vicinity of 0 and —1 respectively. The
results obtained in this section are consistent with ones of h-curve [23]. Where,
the valid region of h is a horizontal line segment. It’s a rough range. But in this
method, we get a specific value of h. This is more likely to be chosen.
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Figure 5. Convergence process of h, t and Figure 6. Comparison between optimal HAM
fitness value Fs solution, numerical solution and exact solution

7. Conclusions

There are two important goals that we have achieved in the present paper. First
one is employing the PSO to deal with the optimal problem of optimal HAM. This
method is different from the previous literatures which are based on the necessary
conditions for the existence of extremum. The PSO algorithm avoids solving non-
linear equations. It is directly applied to deal with optimal problem min F5, then
get optimal convergence-control parameters. Meanwhile, finding better global opti-
mization algorithm for this problem can be an interesting topic for future research
work. Another important part of the study is to present optimal HAM to solving
approximate analytical solutions of nonlinear FDE. It is usually difficult to obtain
the exact solution. The presented examples show that the results (approximate an-
alytical solution) of the proposed method are in excellent agreement with numerical
solution and exact solution. In addition, the problem of convergence of HAM for
FDE has also been studied. All of these indicate that the combination of optimal
HAM and PSO is very effective. Finally, the new form of residual error proposed
here requires further study.
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