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Fuzzy analytical hierarchy process based on canonical
representation on fuzzy numbers

Yong Deng®b<*
@School of Electronics and Information, Northwestern Polytechnical University,
University, Xi’an, 710072, China
bBig Data Decision Institute, Jinan University, Tianhe, Guangzhou, 510632, China
¢Department of Civil Engineering and Environment Science, School of Engineering,

Vanderbilt University, Nashville, TN, 37235, USA

Abstract

Fuzzy analytical hierarchy process(FAHP) is widely used in multi-criteria
decision making (MCDM) under uncertain environments. Many works have
been proposed. However, the existing methods are complex and time con-
suming. What’s more, the conflict management in AHP is still an open issue.
To solve these issues, a novel and simple FAHP method is proposed based
on the canonical representation of multiplication operation on fuzzy numbers
in this paper. We adopt the main idea of classical AHP, that is the weight
of each criterion can be determined by its relative ratio. The relative ratio
can be easily determined in the proposed method. In addition, the aver-
age method is adopted to handle conflicts in AHP. An example on supplier
selection is used to illustrate the efficiency of our proposed method.

Keywords: Analytical Hierarchical Process, fuzzy numbers, fuzzy AHP,
canonical representation of fuzzy numbers, supplier selection.

1. Introduction

Analytical Hierarchy Process(AHP) is a powerful tool for handling both
qualitative and quantitative multi-criteria factors in decision-making prob-
lems, developed by Saaty [1] in the 1970s. This method has been extensively

*Corresponding author: Yong Deng, Department 801, School of Electronics and In-
formation, Northwestern Polytechnical University, Xian, Shaanxi, 710072, China. Email:
ydeng@nwpu.edu.cn; prof.deng@hotmail.com
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studied and refined since then. It provides a comprehensive and rational
framework for structuring a decision problem, for representing and quanti-
fying its elements, for relating those elements to overall goals, and for eval-
uating alternative solutions. With this method, a complicated problem can
be converted to an ordered hierarchical structure. AHP method has been
widely applied to multi-criteria decision making situations[2], such as: web
sites selection[3], tools’ evaluation[4], e-business [5], drugs selection|[6], group
decision [7, 8]and so onl9, 10, 11, 12].

Multi-Criteria analysis problems require the decision maker to make qual-
itative assessments regarding the performance of the decision alternatives
with respect to each independent criterion and the relative importance of
each independent criterion with respect to the overall objective of the prob-
lem [13, 14]. As a result, uncertain subjective data are present which make
the decision making process complex. Many math tools are developed. For
example, evidence theory is heavily studied since it can fuse different data
which make it widely used in multi-criteria decision making [15, 16, 17]. Due
to the flexibility to handle linguistic information [18], the fuzzy sets theory is
also widely used in many uncertain decision makings [19, 20, 21, 22, 23]. Asa
result, the classical AHP is extended to fuzzy AHP (FAHP) [24] and is applied
to many MCDM applications under uncertain environment,such as environ-
mental assessment and management[25, 26, 27], supplier management|28],
group decision making [29], fuzzy MCDM|30], fuzzy MADM [31], and so on
32].

Two key issues should be solved in the application of fuzzy AHP. One
issue is that how to determine the weight of each criterion when the elements
of comparison matrix are fuzzy numbers. Unlike the classical AHP, the eigen-
vector of fuzzy comparison matrix cannot be obtained directly. Hence, some
other steps are inevitable to get the final weights in most existing fuzzy AHP
methods|24, 33],which makes the FAHP more completed to some degrees.

The other key problem when applying the AHP is to avoid rank reversal[34].
Due to the different preference and subjective and objective factors in deci-
sion making, evidence connected from different sources are often conflicting|[35,
36, 37, 38]. How to deal with conflict and dependence in AHP is still an open
issue [39, 40, 41, 42]. In classical AHP, a well known coefficient, called as
Consistency index(CI), is used to measure the conflicting degree in decision
making. In some application systems, the AHP model should be adjusted
when the CI is higher than a certain threshold value. The problem stil-
| exists in fuzzy AHP. Many methods have been proposed to handle this
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problem|[43, 44]. In order to construct decision matrices of pairwise compar-
isons based on additive transitivity, Herrera-Viedma et al. propose consistent
fuzzy preference relations[45]. In [43], the distance function between two lin-
guistic preference relations is defined, then a new CI is defined based on the
distance function. In [44, 46], a method is proposed to construct fuzzy lin-
guistic preference relations, called as fuzzy LinPreRa method. However, it
should be pointed out that is difficult to give a corresponding CI in fuzzy
AHP.

To handel these two issues mentioned above, we propose a novel and
simple FAHP in this paper. On the one hand, we use the canonical repre-
sentation of multiplication operation on fuzzy numbers, presented in [47], to
obtain the weigh of each criterion in a straight and easy manner. On the
other hand, we suggest to use average method to deal with conflicts in AHP
decision making. The numerical example on supplier selection shows the ef-
ficiency of our proposed method. The paper is organized as follows. Section
2 begins with a brief introduction to the basic theory used in the proposed
method,including AHP, fuzzy set theory and genetic algorithm. A typical
fuzzy AHP is also introduced in this section. The proposed methodology is
detailed in section 3. In section 4, our proposed method is applied to supplier
selection. Section 5 concludes the paper.

2. Preliminaries

2.1. Analytical Hierarchy Process[1]

The first step of AHP is to establish a hierarchical structure of the prob-
lem. Then, in each hierarchical level, use a nominal scale to construct pair-
wise comparison judgement matrix.

Definition 2.1. Assuming (Ey,---, E;,---, E,) are n decision elements, the
pairwise comparison judgement matriz is denoted as My, = [m;;], which
satisfies:
1
Mmij = (1)

mji

where each element m;; represents the judgment concerning the relative
importance of decision element E; over Ej.

With the matrix constructed, the third step is to calculate the eigenvector
of the matrix.
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Definition 2.2. Figenvector of n xn pairwise comparison judgement matriz
can be denoted as: W = (wy, -, w;, -+, wy)T, which is calculated as follows:

Aw = )\maxwa )\max 2 n (2)

where Amax 1S the maximum eigenvalue in the eigenvector w of matriz
Mysn.

Before we transform the eigenvector into the weights of elements, the
consistency of the matrix should be checked.

Definition 2.3. Consistency index(CI)[1] is used to measure the inconsis-
tency within each pairwise comparison judgement matriz, which is formulated
as follows:

C[:)\max_n
n—1

(3)

Accordingly, the consistency ratio(C'R) can be calculated by using the
following equation:

o1
OR = (4)

where RI is the random consistency index. The value of RI is related to
the dimension of the matrix, which is listed in Table 1.

Table 1: The value of RI(random consistency index)

dimension 1 2 3 4 5 6 7 8 9 10
RI 0 0 052 089 1.12 126 136 141 146 1.49

If the result of C'R is less than 0.1, the consistency of the pairwise com-
parison matrix M is acceptable. Moreover, the eigenvector of pairwise com-
parison judgement matrix can be normalized as final weights of decision
elements. Otherwise, the consistency is not passed and the elements in the
matrix should be revised.
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2.2. Fuzzy sets

In 1965, the notion of fuzzy sets was firstly introduced by Zadeh[18],
providing a natural way of dealing with problems in which the source of
imprecision is the absence of sharply defined criteria of class membership[48].

A brief introduction of Fuzzy sets are given as follows.

Definition 2.4. A fuzzy set A is defined on a universe X may be given as:

A= {{(z,pa () |r e X}

where pa : X — [0,1] is the membership function A. The membership
value pa (x) describes the degree of belongingness of v € X in A.

For a finite set A = {x1,...,2;,...,2,}, the fuzzy set (A,m) is often
denoted by {uA (@) oo pa @iy, (xn)/xn}.

In real application, the domain experts may give their opinions by fuzzy
numbers. For example, in a new product price estimation, one expert may
give his opinion as: the lowest price is 2 dollars, the most possibility price of
the product may be 3 dollars, the highest price of this product will not be in
excess of 4 dollars. Hence, we can use a triangular fuzzy number (2,3,4) to
represent the expert’s opinion. The triangular fuzzy numbers can be defined
as follows.

Definition 2.5. A triangular fuzzy number A can be defined by a triplet (a,
b, ¢) , where the membership can be determined as follows

A triangular fuzzy number A = (a,b, ¢) can be shown in Fig.(1).

0,z <a
2 a<x<b 5
b<z<e (5)
0,x>c

8

T
i

SRS

palz) =

(=

In Fig2. N1, N3, N5, N7 and N9 are used to represent the pairwise

comparison of decision variables from Equalto Absolutely preferred, and TFNs
N2, N4, N6 and N8 represent the middle preference values between them.
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1.0

pN(x)

0.5

0.0

\j

Figure 1: A triangular fuzzy number.

Fairly Very
Strong Strong
N N, N; Ny Ns  Ne N7 Ng Ny

Equal Moderate

Absolute

Figure 2: Nine fuzzy numbers
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2.3. Canonical representation operation on fuzzy numbers

In this section, the canonical representation of operation on triangular
fuzzy numbers which are based on the graded mean integration representation
method [47], is used to obtain the weight of each criterion in a simple manner.
The canonical representation operation on fuzzy numbers is applied to many
decision makings [49, 50].

Definition 2.6. Given a triangular fuzzy number A = (a1, az, a3), the graded
mean integration representation of triangular fuzzy number A is defined as:

P(A) = é(al + 4 % ay+ as) (6)

Let A= (ay,a9,a3) and B = (b1, ba, b3) be two triangular fuzzy numbers.
By applying Eq.(6), the graded mean integration representation of triangular
fuzzy numbers A and B can be obtained, respectively, as follows:

P(%):%(CL1+4X&2+CL3)
P(B):%(b1+4><b2+b3)

The representation of the addition operation & on triangular fuzzy numbers

A and B can be defined as :

P(A® B)=P(A) + P(B) = é(a1 +4 X ay + ag) +é(b1 +4 X by +b3) (7)

The canonical representation of the multiplication operation on triangular
fuzzy numbers A and B is defined as :

P(A® B) = P(A) x P(B) = %(a1 +4 X ag + az) x é(bl+4 x by +b3) (8)

2.4. FAHP

In this section, we briefly introduce a typical FAHP method . For detailed
information, please refer [51, 52].

In the first step,triangular fuzzy numbers are used for pair-wise compar-
isons. Then, by using extent analysis method the synthetic extent value Si of
the pair-wise comparison is introduced and by applying the principle of the
comparison of fuzzy numbers, the weight vectors with respect to each ele-
ment under a certain criterion is calculated. The details of the methodology
are presented in the following steps:
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Let X = {x1,29,...,2,} be an object set,and U = {uy, us,...,uy,} be
a goal set.According to the method of Changs extent analysis, each object
is taken and an extent analysis for each goal, g;, is performed.Therefore,m
extent analysis values for each object can be obtained, with the following

signs:

1 2 m g _ (5 —
My, Mg, ...,Mj,i = 1,2,...,n, where all the Mgi(j = 1,2,...,m) are
TFEFN’s.

Step 1: The value of fuzzy synthetic extent with respect to the ith object is
defined as

n

s,.:ngi@{zijg,} )

i=1 j=1

m .
In order to obtain ) ; M, perform the fuzzy addition operation of m extent
j=1
analysis values for a particular matrix such that

St (3o 3o 0
j=1 =1 j=1 j=1
-1
To obtain {Z > Mgl} , perform the fuzzy addition operation of M. gz- (j =
i=1j=1
1,2,...,m) values such that
D TEIPIS I ) )
i=1 j=1 =1 =1 i=1

and then compute the inverse of the vector.

Step 2: The degree of possibility of My = (I3, ma, ug) > My = (I3, mq,uy) is
expressed as:

V(My > M)

1, if mg > my (12)
_ (l1—u2) .
= (2 —u2)— (i =T0)) otherwise

0, if l1 > up
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To compare M; and My both V/(My > M) and V (M; > M,) are required.

Step 3: The degree of possibility for a convex fuzzy number to be greater
than & convex fuzzy numbers M;(i = 1,2,... k) can be defined as:
V(M Z Ml,Mg, c. ,Mk) = V[(M Z Ml) and (M Z MQ) and ... and

(M > M) =min V(M > M,),i=1,2,....k (13)

Let d'(A;) = minV(S; > Sy), for k = 1,2,...,n; k # i. Then the weight

vector is given by:

W' = (d'(Ay),d (As), ..., d(A))T (14)

Step 4: The weight vector obtained in step 3 is normalized to get the nor-
malized weights.

3. The proposed methodology

One of the most key issue in fuzzy AHP is how to determine the weights
given the fuzzy pairwise comparison judgement matrix. For example, given
the linguistic data in Table 2, how can we get the weight of each criterion?
In the following of this section, we solve the problem step by step.

Table 2: The Fuzzy evaluation of criteria with respect to the overall objective

C1 C2 C3 C4 C5 We
Cl (1,1,1) (3/2.2,5/2)  (3/225/2)  (5/2,3,7/2)  (5/2,3,7/2) 0.3283
Cc2 (2/51/2,2/3) (1,1,1) (3/2.25/2)  (5/2,3,7/2)  (5/2,3,7/2) 0.2839
C3 (2/5,1/2,2/3) (2/5,1/2,2/3) (1,1,1) (3/2:2,5/2)  (3/2,2,5/2) 0.1798
C4 (2/7,1/32/5) (2/7.1/32/5) (2/5,1/2,2/3) (1,1,1) (3/2,2,5/2) 0.1262
Ch (2/7,1/32/5) (2/7.1/32/5) (2/5,1/2,2/3) (2/5,1/2.2/3) (1,1,1) 0.0818
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3.1. Transformation of fuzzy comparison matrix

Let’s consider the element in the comparison matrix classical AHP. The
rating in the matrix means the relative importance of the criterion. For
example, suppose only two criterion in a comparison matrix, listed as follows.

Example 3.1. The comparison matriz is given as follows
Cy Oy
Cy 1 3
Cy 1/3 1
From the matriz, the element C1o = 3 means that weight of the second

criterion Cy is three times of that of the first criterion Cy. In addition, the
eigenvector of comparison matrix can be easily obtained as follows:

Mk
Two important points should be noticed: First point, the sum of the
eigenvector of comparison matrix should be ONE. For example,w;, + wy =
0.75 4 0.25 = 1. Second point, the ratio of the weight should be coincide
with the corresponding element in comparison matriz. In Example 3.1, we
can get wy/we = 0.75/0.25 = 3 = C1s.

This idea of AHP can be easily adopted in fuzzy AHP. For example, in the
Table 2, the element C15 = (3/2,2,5/2). According to the above analysis, we
understand that the weight of the second criterion Cy is (3/2,2,5/2) times
of that of the first criterion C(Notice: for the sake of simplicity, we suppose
that (3/2,2,5/2) is not a linguistic variable Ny shown in Fig.2, but a simple
fuzzy number to model the fuzzy variable ”ABOUT 2”). The only difference
between this case with Example 3.1 is that one is a crisp number 3 while
the other is a fuzzy number (3/2,2,5/2). How to represent the weight of the
second criterion Cy is (3/2,2,5/2) times of that of the first criterion C} in
the canonical representation of multiplication operation on fuzzy numbers?
According to the Eq.(8), we obtain the follow result.

(A )
:%( 4 1+1)x§(3/2+4><2+5/2) (15)
—1x
=2
10
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The Eq.(15) means that the the weight of the second criterion Cy is
(3/2,2,5/2) times of that of the first criterion C; could also be stated
as "the weight of the second criterion Cy is 2 times of that of the first
criterion C7 under the canonical representation of multiplication operation
on fuzzy numbers”. The other element of the canonical representation of
multiplication operation on fuzzy numbers can also be determined and shown

in Table3.

Table 3: Evaluation of criteria with respect to the overall objective based on canonical
representation of multiplication operation

C1 C2 c3  C4 G5
1 1 2 2 3 3
C2 46/90 1 2 3 3
C3 46/90  46/90 1 2 2
C4 212/630 212/630 46/90 1 2
C5 212/630 212/630 46/90 46/90 1

We call the matrix in Table3 the comparison matrix with canonical
representation of multiplication operation (CMCRMO)

Let’s us see the first row of Table 3. If we suppose that the relative weight
of the first criterion is 1, then we get that: 1)both the the relative weight
of the second and the third criterion is 2; 2)both the the relative weight
of the fourth and the fifth criterion is 3. Then, a straight way to obtain
the corresponding weight is with the simple normalization of these relative
weights. The result can be shown as follows.

wl = 1 _ 1
C1 7 142424343 T 11
wi = 2 _ 2
Ch 142424343 11
3 _ 2 2

(16)

—
—_

Wey = Tharat8+s —

4 3 _
Wey, = 152525843

=fes

wi = 3 _ 3
C1 7 142424343 1

—_

11
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In Eq.(16), the subscript C; means that the weight is obtained according
to the criterion Cy. The weight in Eq.(16) is not the final weight of each
criterion since that there exists conflict in this situation, also called rank
reversal[34, 43, 44, 46, 45]. This problem will be handled in the following
part.

3.2. Conflict management with average method

It should also be mentioned that the second point, namely " the ratio of
the weight should be coincide with the corresponding element in comparison
matriz” can be satisfied on some ideal situations. However, the preference
order will not be always keep coincided in the whole AHP process. In real
application, the comparison matrix given by experts may not strictly obey
the preference order as shown in Example3.2.

Example 3.2. The comparison matriz is given as follows

Cy, Cy (O3 (4
C, 1 3 5 7
C, | 1/3 1 1/3 3
C; |15 3 1 2
c, |17 1/3 1/2 1

From the first row of above comparison matrix, we can see that the im-
portance ranking corresponding to C is

01<CQ<03<C4

. Howewver, from the second row of above comparison matriz, we can see that
the importance ranking corresponding to Cy is

Cl<03<02<04

The consistency index index defined in Definition2.3 show the conflict in
preference. In classical AHP, the CI is used to determine how consistence of
the comparison matrix. If the value of CI is higher than a threshold, then
some adjustments to deal with rank reversal should be made. Though many
methods have been proposed on this filed, it is still an open issue. In decision
making with fuzzy AHP, it is also inevitable. For example, see the first line
of the Table 3, we get the following preference ranking order.

12
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Table 4: The Fuzzy evaluation of criteria with respect to the overall objective

Preference ranking order

Cl C1<(C2=03<C4=0C5
C2 (O1<(C2<(C3<C4=0C5h
C3 C1=02<0C3<C4=0C5
C4 C1=02<0C3<C4<Ch
Ch C1=02<(C3=0C4<0C5

As can be seen from Tabled, for C, the weight of Cy is equal to C.
However, for C5,C3,Cy and Cf5, the weight of Cy is less than C3. There are
many other conflicts in the ranking order. In this paper, we use average
to decrease the conflict in the preference order. We average the weights
of all criteria to get the final weight of each criterion. That is, if we get
the the comparison matrix with canonical representation of multiplication
operation (CMCRMO) shown in Table3, we can obtain the final weight of
each criterion with the normalization of average weight of each criterion.

Example 3.3. Suppose we get the comparison matrix with canonical repre-
sentation of multiplication operation (CMCRMO) shown in Table3, we can
get the average weight of the five criteria, respectively as follows

wggzging=§(3+3+2+2+1)
wggzgiwgf:§(3+3+2+1+%)
wggzgiwg§=§(2+2+1+%+%) (17)
wly = 1Y ugh = (24 1+ 4 + 22 4+ 2)

W = 1wl = L (1441 184 2 4 )

Here, w¢ means the average weight of the ith’s criterion, the superscript

av denotes average. wgiR means the canonical representation of multiplica-

tion operation of the ith’s criterion, the superscript C R denotes canonical
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representation. The final weight of the ith’s criterion, w(];i, can be obtained
with the normalization of average weight of each criterion wg and listed as

630 630 630 630

follows
av
! wey _ 11 _
wc’l W WP 4wl 4wl 4 - 1698+2636+3794+5992 +11 - 03283
Cy Cy T 7C3 T 70y "7 C5 630 ' 630 ' 630 ' 630
av 5992
f wC oJJ4
Wey, we TP +wa3+wau Twar 1698+2636+633'?94+5992+11 = 0.2839
C1 Cog ' 7C3 7 TCy ' T Cs 630 ' 630 ' 630 ' 630
av 3794
! Wey 630
We av av av av av — 1698 , 2636, 3794 , 5992 = 0.1798 (18>
3 Wey +w02 +w03+w04 +w05 630 T 630 T 630 T 630 Tl
av 2636
f wC poieleled
We, we TP +wa3+wav Twer T 1698+2636+633'994+5992+11 = 0.1262
C1 Cog ' 7C3 7 TCy ' TCs 630 ' 630 ' 630 ' 630
av 1898
wl, = e = o0, = 0.0818
05 waC}i +w%g+wég+w%z+wglé 1698+2636+3794+5992 +11 .

Note that to detail our proposed method in a easily understood way, we
suppose that the fuzzy number Cjy = (3/2,2,5/2) means that the the weight
of the second criterion Csy is (3/2,2,5/2)times of that of the first criterion
Ch.

However, according to the Figure2, the case is verse, where C15 = (3/2,2,5/2)

means that the the weight of the second criterion C} is (3/2,2,5/2)times of
that of the first criterion Cy. As a result, if we use the linguistic variables
shown in Figure2, the final weight of each criterion are shown in the right
row in Table2.

3.8. The proposed fuzzy AHP algorithm

Here we detail the proposed fuzzy AHP algorithm to determine weight
vector under uncertain environment step by step.

Stepl: Construct the analytical hierarchy structure by domain experts.
In this step, the experts will determine the objective of decision making, the
relative criteria. In addition, the rating of the comparison matrix, modelled
by fuzzy numbers can be given by experts through linguistic variables(for
example, shown in Figue2), listed in Table2.

Step2: For each criterion, using the canonical representation of multi-
plication operation on fuzzy numbers to obtain the comparison matrix with

14

214

Yong Deng 201-228



J. COMPUTATIONAL ANALYSIS AND APPLICATIONS, VOL. 22, NO.2, 2017, COPYRIGHT 2017 EUDOXUS PRESS, LLC

canonical representation of multiplication operation (CMCRMO), shown
in Table3.

Step3: Determine the average weight of the ith’s criterion w¢’, respec-
tively by Eq.19.

wg = & D we! (19)

where wgiR means the canonical representation weight of multiplication

operation of the 7th’s criterion, the superscript C'R denotes canonical rep-

resentation. In this average process, the conflict in preference is handled to
achieve a consensus preference.

Step4: Determine the final weight of the ith’s criterion, wéi, with the

normalization of average weight of the ith’s criterion wg’ , respectively by
Eq.20.

av
f we,

Fu

(20)

k3

4. Numerical Example

Decision making is widely used in supplier management and selection
[51, 53, 54, 55, 56, 57, 58]. In this section, a numerical example originated
from [51] is presented to illustrate the procedure of the proposed model.

Owing to the large number of factors affecting the supplier selection de-
cision, an orderly sequence of steps should be required to tackle it. The
problem taken here has four level of hierarchy, and the different decision cri-
teria, attributes and the decision alternatives, will be further discussed. The
main objective here is the selection of best global supplier for a manufac-
turing firm. Application of common criteria to all suppliers makes objective
comparisons possible. The criteria which are considered here in selection of
the global supplier are:

(C1)Overall cost of the product
(C2)Quality of the product
(C3)Service performance of supplier
(C4)Supplier profile

(C5)Risk factor
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The AHP model of supplier selection can be constructed as shown in Fig

3
Level 1:0verall Objective(O) Global supplier
selection
Level 2:Criteria(c)
. Service Supplier’s Risk
Cost(Cy) Quality(C2) performance(C) profile(C) factor(C)

Level 3:Attribst(A)

Aq Az Aq As Ag Ag Asz A3 As Atz

As As A7 Ao At Aqg Ats Asg Aig
Level 4:Decision AlternatiZgs(S)
Supplier(S1) Suppliera(S,) Suppliers(Ss)

Figure 3: Hierarchy for the global supplier selection.

As been seen from Fig 3., the overall cost of the product (C1) has three
factors (attributes):
(A1) Product price ,
(A2) Freight cost
(A3) Tariff and custom duties .
The quality of the product (C2) has four factors:
(A4) Rejection rate of the product ,
(A5) Increased lead time ,
(A6) Quality assessment
(A7T)Remedy for quality problems.
The service performance (C3) has four attributes:
(A8) Delivery schedule ,
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(A9)Technological and R&D support
(A10)Response to changes

(A11) Ease of communication .

The suppliers profile (C4) has four attributes:
(A12)Financial status ,

(A13)Customer base ,

(Al4)Performance history

(A15)Production facility and capacity.

The Risk factor (C5) has four attributes:
(A16)Geographical location ,

(A17)Political stability ,

(A18) Economy

(A19) Terrorism.

Refer [51] for more detailed information about the attributes mentioned
above.

After the construction of the decision hierarchy of supplier selection, the
fuzzy evaluation matrix of the criteria is constructed by the pairwise compar-
ison of the different criterion relevant to the overall objective using triangular
fuzzy numbers, which is shown in Table 2.

The fuzzy evaluation of criteria with respect to the overall objective can
be listed in Table 2. The final weights of each criteria can be determined by
the GA method. The detailed calculation process is given in Section 3. The
results are listed in right side of Table 2.

In a similar way, the The fuzzy evaluation of the attributes with respect to
criterion C1 to C6 can be given by domain experts and there corresponding
results based on GA are listed in Table 5 to Table 9, respectively.

For the criterion C1, the summary combination of priority weights can be
listed in Table 10. Also, the others summary combination of priority weights
of C2 to C5 are shown in Table 11 to Table 14.

The Fuzzy evaluation of criteria with respect to the overall objective can
be shown in 15. As can be seen from Table 15 and Figure 4, the best supplier
is S1, which is the same to the works in [51] using the commonly used fuzzy
AHP method mentioned in Section 2.4.

5. Conclusions

In this paper, a novel and simple fuzzy AHP is proposed to handle M-
CDM. In our new method, the weight of each criterion can be determined by
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Table 5: The fuzzy evaluation of the attributes with respect to criterion C1

Cl1 Al

A2

A3

Wen

Al (1,1,1)

A3

( (3/2,2,5/2)
A2 (2/5,1/2,2/3) (1,1,1)
(2/5,1/2,2/3) (

2/5,1/2,2/3)

1,1, 1)

(3/2,2,5/2) 0.4747
(3/2,2,5/2) 0.3333
(

0.1920

Table 6: The fuzzy evaluation of the attributes with respect to criterion C2

C2 A4 A5 A6 AT Weo

A4 (1,1, 1) (3/2,2,5/2) (2/3, 1, 3/2) (5/2,3,7/2) 0.3703
Ab (2/5, 1/2, 2/3) (1, 1, 1) (2/3, 1, 3/2) (3/2, 2, 5/2) 0.2391
A6 (2/3, 1, 3/2) (2/3, 1, 3/2) (1, 1, 1) (3/2, 2, 5/2) 0.2663
AT (2/7, 1/3, 2/5) (2/5, 1/2, 2/3) (2/5, 1/2, 2/3) (1, 1, 1) 0.1243

Table 7: The fuzzy evaluation of the attributes with respect to criterion C3

C3 A8 A9 A10 All Wes

A8 (1, 1, 1) (3/2, 2, 5/2) (5/2, 3, 7/2) (7/2, 4, 9/2) 0.4264
A9 (2/5, 1/2, 2/3) (1, 1, 1) (5/27 3, 7/2) (5/2, 3, 7/2) 0.3274
A10 (2/7, 1/3, 2/5) (2/7, 1/3, 2/5) (1, 1, 1) (3/2, 2, 5/2) 0.1566
All (2/97 1/4, 2/7) (2/7, 1/3, 2/5) (2/5, 1/2, 2/3) (1, 1, 1) 0.0895
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Table 8: The fuzzy evaluation of the attributes with respect to criterion C4

C4  Al12 A13 Al4 A15 Weu

A2 (1,1,1) (3/2,2,5/2)  (3/2,2,5/2)  (7/2,4,9/2) 0.4880
A13 (2/5,1/2,2/3) (1,1,1) (2/5.1/2,2/3) (3/2,2,5/2) 0.2030
Ald (2/5,1/2,2/3) (2/7,1/3,2/5) (1,1, 1) (3/2,2,5/2) 0.1942
A15 (2/9,1/4,2/7) (2/5,1/2,2/3) (2/5,1/2,2/3) (1,1, 1) 0.1148

Table 9: The fuzzy evaluation of the attributes with respect to criterion C5

C5  Al6 A17 A18 A19 Wes
A6 (1,1,1) (2/3,1,3/2) (2/3,1,3/2)  (2/3,1,3/2) 0.2331
A17T (2/3,1,3/2)  (1,1,1) (3/2,2,5/2)  (3/2,2,5/2) 0.3438
A18 (2/3,1,3/2)  (2/5,1/2,2/3) (1,1,1) (3/2,2,5/2) 0.2741
A19 (2/5,1/2,2/3) (2/5,1/2,2/3) (2/5,1/2,2/3) (1,1,1) 0.1489

Table 10: Summary combination of priority weights: attributes of criterion C1

Al A2 A3 Alternative priority

Weight 0.4747 0.3333 0.1920 weight

Alternatives

S1 0.71 0.44 0.69 0.6217

S2 0.13 0.36 0.08 0.1920

S3 0.16 0.20 0.23 0.1862
19
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Table 11: Summary combination of priority weights: attributes of criterion C2

A4 A5 A6 AT Alternative priority

Weight 0.3703 0.2391 0.2663 0.1243 weight
Alternatives

S1 0.51 0.51 0.69 0.87 0.6027
S2 0.23 0.23 0.08 0.00 0.1615
S3 0.26 0.26 0.23 0.13 0.2359

Table 12: Summary combination of priority weights: attributes of criterion C3

A8 A9 A10 All Alternative priority

Weight 0.4264 0.3274 0.1566 0.0895 weight
Alternatives

S1 0.27 0.69 0.05 0.49 0.3927
S2 0.18 0.08 0.64 0.32 0.2318
S3 0.55 0.23 0.31 0.19 0.3754

Table 13: Summary combination of priority weights: attributes of criterion C4

All Al2 A13 Al4 Alternative priority

Weight 0.4880 0.2030 0.1942 0.1148 weight

Alternatives

S1 0.83 0.45 0.69 0.33 0.6683

S2 0.17 0.45 0.08 0.33 0.2277

S3 0.00 0.10 0.23 0.34 0.1040
20
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Table 14: Summary combination of priority weights: attributes of criterion C5

Al6 A17 A18 A19 Alternative priority

Weight 0.2331 0.3438 0.2741 0.1489 weight
Alternatives

S1 0.72 0.49 0.83 0.27 0.6040
S2 0.00 0.32 0.17 0.18 0.1834
S3 0.28 0.19 0.00 0.55 0.2125

Table 15: Summary combination of priority weights: main criteria of the overall objective

C1 C2 C3 C4 Ch Alternative priority

Weight 0.3542 0.2696 0.1692 0.1147 0.0923 weight

Alternatives

S1 0.6217 0.6027 0.3927 0.6683 0.6040 0.5815

S2 0.1920 0.1615 0.2318 0.2277 0.1834 0.1938

S3 0.1862 0.2359 0.3754 0.1040 0.2125 0.2246
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Figure 4: Comparison of proposed mthod with the previous work [21].

the the canonical representation of multiplication operation on fuzzy num-
bers. Instead of obtaining the eigenvector of the fuzzy comparison matrix,
we get the weight simply by the ratio of each criterion. In addition, we get
the final weight of each criterion by average method, which can deal with
conflicts in an efficient manner. The proposed method is applied to supplier
management under linguistic environment. The results show the efficiency of
the proposed method. The method can be easily used in other fuzzy decision
making problems.
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A QUADRATURE RULE FOR THE FINITE HILBERT TRANSFORM VIA
SIMPSON TYPE INEQUALITIES AND APPLICATIONS

SHUNFENG WANG, NA LU AND XINGYUE GAO

ABSTRACT. In this paper, a quadrature rule on an equidistant partition of the interval [a, b] for the finite
Hilbert Transform of different classes of absolutely continuous functions via Simpson type inequalities
is given, which may have the better error bounds than those obtained via trapezoid type inequalities.
Some numerical experiments for different divisions of the interval [a, b] are also presented.

1. INTRODUCTION

The finite Hilbert transform plays an important role in scientiﬁc and engineering computing. Denote
by (T'f)(a,b,-) the finite Hilbert transform of the function f : [a,b] — R, i.e., we recall it

[

where PV has the usual meaning of the Cauchy principle value.

There are some important approaches for evaluating finite Hilbert transforms, such as the Gaussian,
Chebyshev, TANH, Iri-Moriguti-Takasawa, and double exponential quadrature methods. And for classical
results on the finite Hilbert transform, see [4, 5, 6, 9, 11, 12, 13, 17].

In [5], by the use of trapezoid type rules taken on an equidistant partition of the interval [a, b], Dragomir
et al. proved the following inequalities for the finite Hilbert transform of different classes of absolutely
continuous functions.

(1.1) (Tf)(a,b;t) PV/ il hm

T e—0

T —1

Theorem 1.1. Let f : [a,b] — R be a differentiable function such that its derivative f' is absolutely
continuous on [a,b]. If

(1.2) To(f3t) =

~’i,

f'()(b—a)+ f(b) — f(a) Z[ t—a . b—t

A
2mn ’ n

then we have the estimate

(13)  |(Tf)(a,bst) — @ In (f‘i) ST
- [“’;H (=) 1 e " € Lot
< 27rn(q:]—1)1+31 {(t - a)1+% +(b— t)Hﬂ 1 Nabrpr i I € Lpla,b],p > 1’% n 3 1
zin[;(bm]t“b] 17l
(b= P T
< m(b— Q)7 e if f7 € Lpla,blp > 1, 11? n é 1.
e CRA F
for allt € (a,b), where [f;c,d] denotes the divided difference [f;c,d] := W.

Key words and phrases. Finite Hilbert transform, Simpson type inequalities.
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Theorem 1.2. Let f : [a,b] — R be a twice differentiable function such that the second derivative f” is
absolutely continuous on [a,b]. Then

t b—t
y |@nann - (120 -1
s a
1 a+b .
12n271 + <t > (b - a)Hfm”[a,b],ooa Zf fm € Loo[avbk
B(qg+1,q + 1)] i 1 . 1 1
< [ 2+ _£\2+3 " me, 1.2 42 =
=) 202¢+ 1) [ F o= 2 e i € Lyla,blp > T
1 |- a)2 a+b
N (=) N [T
b—a)? ‘
(%ml 1" a,b1,00- if f"" € Log|a,b];
1 2+,
< Q[B(Q+laq4’1)]q(b7a) 1" 1" L b 1 1 1:1
- 27T(2q+ 1)712 Hf ”[a b],ps fo S [a ] p> P + p
1
167Tn2 (b - a’)2||f/”||[a,b},l7

for all t € (a,b), where T,,(f;t) is defined by (1.2).

An extensive literature such as [1, 2, 3, 7, 8, 10, 14, 15, 16, 18, 19, 20, 21, 22] deal with Simpson type
inequalities.

In this paper, motivated by [5], by the use of Simpson type inequalities taken on an equidistant
partition of the interval [a, b], a quadrature formula for the Finite Hilbert transform of different classes
of absolutely continuous functions is obtained. Estimates for some error bounds and some numerical
examples for the obtained approximation will also be presented.

2. THE RESULTS

Lemma 2.1. Let u : [a,b] — R be an absolutely continuous function on [a,b]. Then one has the

inequalities:
b a+b
+4 + u(b
(2.1) / u(s)ds — @ “(62 ) +ul )b - a)
a
5(b — a)2 l ey
Erval U [P if u' € Loola, bl;
2b—a 1+% 1 4+ 1 % 1 1
< ( ) (6q+1 3q+1) ||U/H[a,b],p7 ifu’ c Lp[a,b],p > 1’ 4o = 1;
(¢+1)s P g
b—a
3 Hu/H[a,b],l'

A simple proof of this fact can be done by using the identity

b U atb u
(2.2) /u(s)ds— ula) +4u (457) + (b)(b—a):—[/

a+b

2 < 5a +b
g —

- ) o/ (s)ds

b
—|—/ (s _at 5b> u’(s)ds] ,
atb 6

and we omit the details.
The following lemma holds.

Lemma 2.2. Let u : [a,b] — R be an absolutely continuous function on [a,b]. Then for any t,7 €
(a,b),t #7 and n € N;n > 1, we have the inequality:

u<t+z’~T_t>+4u<t+(i+;)-T;t>+u<t+(i+1)~7;t>H
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5|7 —t _
36n. ||U ||[t,7'],oo Zf = Loo[a,b};
1 1
2|7 — t]7 (o + govr) 11
< | | (6+ . 3+1) ||ul||[t,‘l’],p7 ifu/ELp[a,b],p>1,—+7:1;
(g+1)an P q
1
%"u/‘l[t,T],lv
where
. 1
|4 ¢,7],00 :=€55 sup ‘ [u'(s)], and ||u]|[,7,p == ’/ [u'(s)P|ds| ,p>1.
se|t, T t

Proof. Consider the equidistant division of [¢, 7] (if ¢t < 7) given by

T —

t
E, x,=t+1- ;1 =0,n.

If we apply the inequality (2.1) on the interval [x;, z;11], we may write that:
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Summlng over i from 0 to n — 1 and using the generalised triangle inequality, we may write
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S leris = | [ W @Pds w[(Z [ wras ) ] = e
=0 =0 Ti i=0 T
and
n—1 n=1l g,y T
S Wl < |3 [ s = | [l =
=0 i=0 Y Ti t
and the lemma is proved. (]

The following theorem in approximating the Hilbert transform of a differentiable function whose de-
rivative is absolutely continuous holds.

Theorem 2.1. Let f : [a,b] — R be a differentiable function such that its derivative f' is absolutely
continuous on [a,b]. If

’ _ _ n— _
(2.3) Tn(f;t)zf(t)(b a)+ f(b)— f(a) b—a f;t—t a ,t—l—b t
67n 3mn = n
2(b— a) = t—a [ 1 b—t 1
T "3 ;[f”f‘ '(“z)’”n <Z+2>v
then we have the estimate
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Proof. Applying Lemma 2.2 for the function f’, we may write that
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However,

n—1

Zf <t—|—z

and then by (2.5), we may write:

26) ’f@:{@)_lﬂ() f(r +Zf(t+l )+£§f’<t+(i+;).7—t>]’

n
1=0
A e
1
< 2|T—t|5 (o +3a0) " | o
(g+1)in

1 1!

3an ||[t,T],la

for any t,7 € [a,b],t # T.
Consequently, we have

flr) = ) +f’

(2.7) PV/ Tit PV +—Zf t+i-

2 o1y Tt

+%Zf (t+<z+2). . >‘|dT
g
1
2 (garr + 5a7)°
< (6+ f+ PV/ ‘T_t| ||f ||[t7',p
(¢+1)amn

1 b

— PV "N itr1 207

3PV [ 1710
Since

SO (I I L AWE R 1y Tt
PV/ TJF;),TL;JC (t+l- " )+3n§f (t+(z+2>- - ) dr
o e +f'() 1, (. Tt
,513& </ /+5>< +%i:1f <t+z. - >
+—Zf (t+<z+2) ;t)>d7'

1000+ 50) = i *31712 L% </+/j> <f/ (Hif;t))](h

el
f<t+z bnt) f(t+z'~a;t>]
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f<t+(i+;)-bn_t)—f(t—s—(i—i—;)-a;t)]

n—1

2 2n
+?Tn§2z’+1

F'(O)(b—a) + f(b) — f(a) . —t . a—t
= o Z: fit+i- - 41 -
2(b—a)n_1 o1y b—t o1y a-—t
L ;[f,t+(z+2)- n ’t+(l+§>' n }’
and
V=l et <1 NPV [ " HOSPE ()
. T [t,7],00 T > la,b],00 , ],00 4 a 2 5
b b "
PV [ = 51 o < NPV [ 1= e = D etle [ gy g g yred],
b t b
PV [ 1 emadr =PV | [ 18 lmadr + [ 1 ade
a a t
1 a+b
< w1t = @)+ 1 ey alb—1) < [2<b—a>+ | [T
then, by (2.7) we get
/ - i . n—1 . -
2 Pv/f L0 B = fla) _boaRA L tma bt
6mn 3™ p
)= t—a 1 b—t 1
;{ft— (e per i )]
5||f ”[ab]oo 2 a+b
»0] = _ _ f 1 L .
367 4(b @) +(t 7 ) ) if f7 € Loola, B
1
9 L1 Y3 11
< § 2ot m) W leis [ apd 4 o], it e Llatlp> 1422
(q—i—l) an b q
1" o [1 ot b
2 SO 1 2 (p — t —
3™ 2( a) + 2

On the other hand, as for the function fy : (a,b) = R, fo(t) = 1, we have

(T bt = 2 (12) st € )

then obviously

(TF)(a, b ) = Pv/f T_t” Pv/f pv/ s
from which we get the equality:
b
(2.9) (Tf)(a,b;t) — @m (f_‘i) = %PV/ wdr
Finally, using (2.8) and (2.9), we deduce (2.4). O

Before we proceed with another estimate of the remainder in approximating the Hilbert Transform for
functions whose second derivatives are absolutely continuous, we need the following lemma.

Lemma 2.3. Let u: [a,b] — R be a function such that its derivative is absolutely continuous on [a,b].
Then one has the inequalities:

/u(s)ds— ()+4u(6 )+U(b)(b—a)

(2.10)
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b—a)d ‘
(871)\\UI’||[a,b],oo, if u” € Loola, b];
b—a)*ta L
(b—a)?
CanOu VTP
where
% 1 4 % 1 q %
(2.11) A= / s <3 — 3) ds +/ 57 <5 _ 3) ds
’ 3

3

(Lo fom (-2 )]

A simple proof of the fact can be done by the use of the following identity:

(2.12) /abu(s)ds - ul@) +4u (%52) + u(b) (b—a)=— 1/(1“2“’(8 —a) (s - 2a+b> u”(s)ds

6 2 3

b
- %/ (s —b) (s — a;Qb) u’’(s)ds,
a+b
2

and we omit the details.
The following lemma also holds.

Lemma 2.4. Let u : [a,b] — R be a differentiable function such that v’ : [a,b] — R is absolutely
continuous on [a,b]. Then for any t,7 € (a,b),t # 7 andn € Nyn > 1, we have the inequality:

n—1
1 ’ 1 Iy 77—t T—1t
ds — — t 4t(' ,). (i 1)
Tft/tU(S)s 6”1-; <+z n>+ u<+ i+3 n>+u<+(z+) n)”
T —t]? )
|81n2| 10" 11,7005 if u” € Log[a,bl;
= ¢A||“H Z'fu”eL[ab]p>11+1:1-
> on2 [t,7],p> pla, O], ,p p ;
2402 [t,7],1

Proof. Consider the equidistant division of [¢, 7] (if ¢ < 7)

T—1

E,:xi=t+1-

4 =0,n.
n

If we apply the inequality (2.10), we may state that

P A o) ) o)

6 n

i

|T - t|3 " . " .
81”3 H ||[f£1,,r7:+1].,007 lf u € LOO[a? b]7
Ir —t]*ts _ 11
< QQTA”UH”[%, i+1],p0 if u” € Lp[a,b],p > 1, 1; + 5 =1
n°ta
|T _ 75|2 "
2412 H ||[xz:,xi+1],1'
Dividing by |7 — ¢| > 0 and using a similar argument to the one in Lemma 2.2, we conclude that the
desired inequality holds. ]

The following theorem in approximating the Hilbert transform of a twice differentiable function whose
second derivative f” is absolutely continuous also holds.
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Theorem 2.2. Let f : [a,b] — R be a twice differentiable function such that the second derivative f” is
absolutely continuous on [a,b]. Then

f(t) b—t
1 ) — 2 — ) — .
1) |- L0m (P20
1 [(b—a)? a+b\° ‘
81n27 [( 12 ) + (t_ 2) (b_a‘)”fm la,b],005 fo/// S Loo[ayb];
244 2+1
< qlt—a)™ s+ (b—t)""4]A ., TN 1 1 1 -1
- 2(2q+1)n27r ||f H[a,b],pv lff S p[a,b],p> ,p—i—q ;
1 (b — a)? a+b
24nzﬁl o +—(t—-) T
b—a ‘
e 7 € LB
Q(bfa)%_EA m e 1
S L,la,b L-+-=1,
277(2q+ 1)712 ”f ||[a,b],pa if f € p[a7 ],p > ,p + p ;
(b—a)®
|

for all t € (a,b), where T,,(f;t) is defined by (2.3) and A is defined by (2.11).
Proof. Applying Lemma 2.4 for the function f’ we may write that (see also Theorem 2.1)

GEFION f()+f o
(2.14) Tt Zf t+1i- Zf t+<l+ )
=L if " € Loola, b];
81n2 [t,7],005 1 sola, bl;
r—t|tte _ L
: %A”‘f”/ [t.7).p> 1ffm€Lp[a,b],p>1v§+5:1;
Ir -t
24n?2 Hf/””[t,r],h
for any t,7 € [a,b],t # 7. Consequently, we may write:
n—1
f 1 /b £ + f1(7) 1 / L
(2.15) PV/ T—t PV ’ o +3n;f t+i-
2 = / . 1 T—1
. t Z).
+3an ( +(i+5) = )]dT
STes PV/‘h—ﬂnﬁwhfm
1
= 2n2m PV/ |7 =] i ||f///||[t7-]pd7'
mPV/a 7 =t/ |t 17
since

b b
PV/ 7=t 04T < ||fWH[a,b],ooPV/ |7 —t[*dr

t—a)®+(b—1)3 b—a)? a+b\>
:HfWH[a,b],oo |:( ) ( ):|:||f///|[a,b],oo ( 12) —|—<t— 5 )

3
b 1 b 1
PV/ =t ) AT < Hf”/”[a,b],ppv/ r—t|"*adr

(b—a),
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1 1
b—t)"a+(t—a)"7 gl Ny

=" = b—)>T5 + (t —a)*Ts
15" a,61 7 rreil (GRDRKE RO
and
b 2 2
b—a a+b
PV [ =l < [( 2 (250 |1 e
Then by (2.15), we deduce the first part of (2.13). O
3. NUMERICAL EXPERIMENTS
For a function f : [a,b] — R, we may consider the quadrature formula
t b—t
&Um&ﬂ:fum(ta>+nuw¢emw
T _

As shown in the above section, F,(f;a,b,t) provides an approximation for the Finite Hilbert Transform
(Tf)(a,b;t) and the error estimate fulfils the bounds described in (2.4) and (2.15).
If we consider the function f : [1,2] — R, f(z) = exp(z), the exact value of the Hilbert transform is
exp(t)Ei(2 —t) — exp(t)Ei(1 — t)
™

(Tf)(a,b;t) =
and the plot of this function is embodied in Figure 1.

,te[l,2].

Figure 1 x 1072 Figure 2

If we implement the quadrature formula provided by E,(f;a,b,t) using Matlab and chose the value
of n =100, the error E,.(f;a,b,t) := (T f)(a,b;t) — E,(f;a,b,t) has the variation described in Figure 2.

x 107 Figure 3 Figure 4

For n = 200, the plot of F,(f;a,b,t) is embodied in the following Figure 3, from which we can see
that the precision of the error gets higher when n gets bigger.

Now, if we consider another function f : [1,2] — R, f(x) = sin(z), then the exact value of Hilbert
transform is

(Tf)(a,b;t) =

having the plot embodied in Figure 4.

If we choose the value of n = 50, then the error E,(f;a,b,t) := (T'f)(a,b;t) — E,(f;a,b,t) for the
function f(z) = sinz, x € [a,b] has the variation described in Figure 5. Moreover, for n = 100, the
behaviour of E,.(f;a,b,t) is plotted in Figure 6.

—S;(—=2 4 t) cos(t) + C;(2 — t) sin(t) + S;(t — 1) cos(t) — sin(¢)C;(t — 1)

™

,t€[1,2]
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X107 Figure 5 15 Figure 6

1.4 1.6 1.8 1.2 1.4 1.6

Remark 1. When n = 100, for function f(x) = exp(x), the precision of the error is 1079 in [5], while

the precision obtained here is 10712,

When n = 200, we also have the higher precision. For function

f(x) =sin(x), it’s the same situation. Therefore, our results may have the better error bounds.

ACKNOWLEDGMENTS

This work was supported by the Natural Science Foundation of Jiangsu Province (BY2014007-04).

[1]

2]

3

(4]
[5]
[6]
7]

8
[9]

(10]
(11]

(12]

(13]
(14]
(15]

[16]
(17]

(18]

(19]
20]

(21]

(22]

REFERENCES

M. Alomari and S. Hussain, Two inequalities of Simpson type for quasi-convex functions and applications, Appl. Math.
E-Notes 11 (2011), 110-117.

M. Bencze and C. Zhao, About Simpson-type and Hermite-type inequalities, Creat. Math. Inform. 17 (2008), 8-13.
V. Culjak, J. Pecari¢ and L. E. Persson, A note on Simpson type numerical integration, Soochow J. Math. 29 (2003),
no. 2, 191-200.

N. M. Dragomir, S. S. Dragomir and P. Farrell, Approximating the finite Hilbert transform via trapezoid type inequal-
ities, Comput. Math. Appl. 43 (2002), no. 10-11, 1359-1369.

N. M. Dragomia, S. S. Dragomir, P. M. Farrell and G. W. Baxter, A quadrature rule for the finite Hilbert transform
via trapezoid type inequalities, J. Appl. Math. Comput. 13 (2003), no. 1-2, 67-84.

S. S. Dragomir, Approximating the finite Hilbert transform via an Ostrowski type inequality for functions of bounded
variation, JIPAM. J. Inequal. Pure Appl. Math. 3 (2002), no. 4, Article 51, 19 pages.

S. S. Dragomir, On Simpson’s quadrature formula for mappings of bounded variation and applications, Tamkang J.
Math. 30 (1999), no. 1, 53-58.

A. Ghizzetti and A. Ossicini, Quadrature formulae, Academic Press, New York, (1970), 192 pages.

W. J. Liu, Some Ostrowski type inequalities via Riemann-Liouville fractional integrals for h-convex functions, J.
Comput. Anal. Appl. 16 (2014), no. 5, 998-1004.

W. J. Liu, Some Simpson type inequalities for h-convex and (a,m)-convex functions, J. Comput. Anal. Appl. 16
(2014), no. 5, 1005-1012.

W. J. Liu and X. Y. Gao, Approximating the finite Hilbert transform via a companion of Ostrowski’s inequality for
function of bounded variation and applications, Appl. Math. Comput. 247 (2014), 373-385.

W. J. Liu and N. Lu, Approximating the finite Hilbert Transform via Simpson type inequalities and applications,
Politehnica University of Bucharest Scientific Bulletin-Series A-Applied Mathematics and Physics, 77 (2015), no. 3,
107-122.

W. J. Liu, Q. A. Ngo and W. Chen, On new Ostrowski type inequalities for double integrals on time scales, Dynam.
Systems Appl. 19 (2010), no. 1, 189-198.

W. J. Liu, W. S. Wen and J. Park, A refinement of the difference between two integral means in terms of the cumulative
variation and applications, J. Math. Inequal. 10 (2016), no. 1, 147-157.

Z. Liu, An inequality of Simpson type, Proc. R. Soc. Lond. Ser. A Math. Phys. Eng. Sci. 461 (2005), no. 2059,
2155-2158.

Z. Liu, More on inequalities of Simpson type, Acta Math. Acad. Paedagog. Nyhdzi. (N.S.) 23 (2007), no. 1, 15-22 .
S. Okada and D. Elliott, Holder continuous functions and the finite Hilbert transform, Math. Nachr. 169 (1994),
219-233.

J. Pecarié¢ and S. Varosanec, A note on Simpson’s inequality for functions of bounded variation, Tamkang J. Math. 31
(2000), no. 3, 239-242.

Y. Shi and Z. Liu, Some sharp Simpson type inequalities and applications, Appl. Math. E-Notes 9 (2009), 205-215.
N. Ujevié¢, Double integral inequalities of Simpson type and applications, J. Appl. Math. Comput. 14 (2004), no. 1-2,
213-223.

A. Vukelié¢, Estimations of the error for general Simpson type formulae via pre-Griiss inequality, J. Math. Inequal. 3
(2009), no. 4, 559-566.

G.-S. Yang and H.-F. Chu, A note on Simpson’s inequality for function of bounded variation, Tamsui Oxf. J. Math.
Sci. 16 (2000), no. 2, 229-240.

(S. F. Wang, N. Lu and X. Y. Gao) COLLEGE OF MATHEMATICS AND STATISTICS, NANJING UNIVERSITY OF INFORMATION

SCIENCE AND TECHNOLOGY, NANJING 210044, CHINA
E-mail address: wsfnuist@yeah.net

238 SHUNFENG WANG et al 229-238



J. COMPUTATIONAL ANALYSIS AND APPLICATIONS, VOL. 22, NO.2, 2017, COPYRIGHT 2017 EUDOXUS PRESS, LLC

A QUADRATURE FORMULA IN APPROXIMATING THE FINITE HILBERT
TRANSFORM VIA PERTURBED TRAPEZOID TYPE INEQUALITIES

SHUNFENG WANG, XINGYUE GAO AND NA LU

ABSTRACT. In this paper, we obtain the error estimation of a quadrature formula in approximating the
finite Hilbert transform on an equidistant partition of the interval [a,b]. Some numerical examples for
the obtained approximation are also presented.

1. INTRODUCTION

In the recent year, many authors tried to consider error inequalities for some known and some new
quadrature rules. For example, the well-known trapezoid and midpoint quadrature rules were considered
(see [1], [4], [6], [9], [11], [12], [14], [15], [18], [19] and [20]). In [5], the authors proved the following
theorem:

Theorem 1.1. Let f : [a,b] — R be a mapping such the derivative f=1 (n > 1) is absolutely continuous
on [a,b]. Then

b .
ay [ s :Ej
a k=0

for all x € [a,b].

5 [ 019 + 0t 0]+ L o

a

. . . . . . _a b.
Specially, we can obtain the following identity from (1.1) with = %

n 1 b n
(b—a)*" 1. k¢ (k) = / at+b\"
-1 = _arhb .
/ ft)dt = 2k+1(k+1) [f (a) + (=1)"f (b)} + . t 5 U (e)de
In (1.2), for n =1, we obtaln the trapezoid rule

(1.3) /f £)dt = )+f()(b a)+/lb<a;b—t>f’(t)dt.

The finite Hilbert transform of the function f : (a,b) = R is defined as

t—e b
L)
a t+e

where PV has the usual meaning of the Cauthy principle value (see [3]).
In [7], the authors used the inequality (1.3) to approximate the finite Hilbert transform and obtain
the following theorem:

Theorem 1.2. Let f : [a,b] — R be such that f’ : [a,b] = R is absolutely continuous on [a,b]. Then we
have the bounds

7an0 - O (P20) - 1) - 5@ + e - o

T(f)(a,b;t) PV/ I dT— lim

e—0

(T —1)

t—a 2m
1 e [G—aP , (, bta)’ e Il
47 4 2 ’ T
1
1 1
(1.4) < Lle t—a) s +b-t) |, p>1,-4+-=1 and f' € L[a,b];
1+1
2r(g+1) P g
[ PP v
o (b—a), f" € L[a,b],
for all t € (a,b), where || - ||, are the usual Lebesgue norms in LP[a,b] (1 < p < o0).

Key words and phrases. perturbed trapezoid type inequality; numerical integration; finite Hilbert transform.
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In [8], by the use of trapezoid type rules taken on an equidistant partition of the interval [a, b], Dragomir
et al. proved the following inequalities for the finite Hilbert transform of different classes of absolutely
continuous functions.

Theorem 1.3. Let f : [a,b] — R be a differentiable function such that its derivative f' is absolutely
continuous on [a,b]. If

(1.5) T(f:t) = f/(t)(biagnf(b) e z_: [f t— AR b;t i),
then we have the estimate
1o @ - (320) -
ﬁ [(b4a>2 + <t a;rb>2 1 llfa,b).005 if f" € Loo[a,bl;
: m {(t —a)' T+ (b t)Hﬂ 1" ap).00 i £ € Lpla,b],p > 1,% + é =
Qin[;(b—aﬂt— 17 e
el Ul P[RS if 1" € Luoola,b);
< m(b— a)1+%||fﬂ||[a,b],p7 if € Lyla,b],p > 1, % n é _ 1.
b ) o
for all t € (a,b), where [f;c,d] denotes the divided difference [f;c,d] := M

If we put n =2 in (1.2), we can get the perturbed trapezoid rule

—a)? b a 2
L7) / st = T oy - C=L ) — a4 3 (t— “’) P,

8 2 2

Recently, Liu and Pan [16] proved the following inequalities for the finite Hilbert transform of different
classes of absolutely continuous functions via the above rule (1.7) (see also [13] for other related results).

Theorem 1.4. Let f : [a,b] — R be such that f : [a,b] = R is absolutely continuous on [a,b]. Then we
have the bounds

h— /

a8 [y - 2 (3=0) - B0 - Ziro) - s

f'(b) fr@) f'(a)

+ o b—1t)+ T (a—b)(a+b—2t)—8—7r(t—a)
”fm”DO b+a ? (b*a)g " 0o .
S TP [(b—a) <t— 5 > + 03 ] f" € L>®[a,b];
allfl 1 1 1 1 "
< W {(t—a)z"'q +(b—t)2+Q] , D> 1,}; +§= 1 and f" € LP[a,bl;

Hfm” a+b 2 (b_a)2 " .

e 1 (t I > + 1 ] ) e Ll[avb]:
for allt € (a,b), where || - ||, (1 <p < o0) are the usual Lebesgue norms in LP[a,b).

In this paper, inspired by [8], we shall derive a quadrature formula in approximating the finite Hilbert
transform of different classes of absolutely continuous functions. Some numerical examples for the ob-
tained approximation will be presented in Section 3.

240 SHUNFENG WANG et al 239-246



J. COMPUTATIONAL ANALYSIS AND APPLICATIONS, VOL. 22, NO.2, 2017, COPYRIGHT 2017 EUDOXUS PRESS, LLC

A QUADRATURE FORMULA IN APPROXIMATING THE FINITE HILBERT TRANSFORM

2. A QUADRATURE FORMULA FOR EQUIDISTANT DIVISIONS

Lemma 2.1. Let u : [a,b] = R be an absolutely continuous function on [a,b]. Then one has the
mequalities:

b 2
b b
(2.1) / u(s)ds — M(b —a)+ %[u'(b) — o/ (a)]
b—a)? )
O e i € Locfa b
b—a)*ts o 11
S %”U/ ||[a,b],p7 qu/ € Lp[CL,pr > ]-a -+ - = ]-7
8(2¢ + 1) P g
(b—a)?
O

A simple proof of this fact can be done by using the identity

b ula u —a 2 b a
(2.2) / u(s)ds — M(b o)+ %[u/(b) — ()] = %/ (s _at b) W (s)ds

and we omit the details.
The following lemma holds.

Lemma 2.2. Let u : [a,b] — R be an absolutely continuous function on [a,b]. Then for any t,7 €
(a,b),t #7 and n € N;n > 1, we have the inequality:

n—1
1 " 1 . T—1
(2.3) T_t/ u(s)ds—%; (t—H - )+u(t+(z+1)-n )1
n—1
—t —t
5 (t+ z+1) )—u’<t+i~T > |
8n n n
T—t2 )
‘24712‘ [l [l 2,71,00 if " € Loo[a,b];
Tt 11
< |7|1H //”[tT,pa qu GL[ab}p>17+7:1
8n2(2q+1)a q
\T t\
[l |l1t,7),15
where

1
- / [ (s)|ds|”
t

Proof. Consider the equidistant division of [¢,7] (if ¢ < T) given by

~ = ess sup |u”(s)], and ||u"||[t7T]7p
sElt,T|

p=>1

T—1

E,:x;=t+1-

, 4 =0,n.
If we apply the inequality (2.1) on the interval [z;, x;11], we may write that:

/:+1u<s>ds_ w(trioz )”2(”(”1) )-T;t

i

+ (78;;)2 [u’ <t+(i+1)'7n_t) — <t+i-T;t)1

|T — t|3 "
24n3 Hu H[Imlul]#x’
|7_ _ t|2+%
8n2t(2g + 1)7
T =t
302 Hu//||[901‘,96i+1]71>

if u” € Loola, bl;

IN

1 1
Hu//||[a:i,:m+1],p’ lf u// € Lp[a,b},p > 17]; + 6 =
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from which we get

e A O R G ]

(r—1t) . T—1 T —1
g u (t+(i+1)- - —u | t+i- -
T —t? .
| 24n3| Hu//”[@‘ivl‘wl]vo@’ if u” € Loo[a, b);
't . 11
< m“ N”[%@Hl]m’ if u” € Lp[avb]vp > 1a]; + 6 =1
|T t| "
” ||[m’i1mi+1]717

Summing over i from 0 to n — 1 and using the generalised triangle inequality, we may write
17 1=
u(s)ds — —
T—1 /t () 2n Z

> [u(r+ i ) e 60T
(rreen =) () |
R e P G
A Gy

277,1

Z ” ”H [xi zit1],009 ifu’ € Loo[a, b],

,t —
T8n2 Z

=0

n—1

=
G

24n3
|T . t|1+l n—1

— T T ”z N 1fu €L ab >1*+* 1
8n2+5(2q+1)q g || i L 1+1]p [ ] p q

|T *t| = "
812 E ”u ||[Ziywi+1])1’
1=0

IN

However,

n—1
Z ”u”H[xmle],oo SnHu//H[tﬂ']voo’
1=0

n—1 n—1 Tiga % . n—1 Tit1 % p % L
Z ||u”||[ﬂ77:7$1:+1]1p = Z / |u//(3)|pd5 <na Z / |u/l(s)|pd5 = nEHuHH[t,T],p?
=0 =0 'V Ti i=0 1Y Ti
and
Z [l st < elas) = | [ ks = 1,
and the lemma is proved. O

The following theorem in approximating the Hilbert transform of a differentiable function whose second
derivative is absolutely continuous holds.

Theorem 2.1. Let f : [a,b] — R be a differentiable function such that its derivative f' is absolutely
continuous on [a,b]. If

_f’(t)(b—a)+f(b)—f(a)+b—anZl[f. t—a bt

it —— -1
2mn n

(2.4) To(f3t)
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then we have the estimate

= 510 = D)a+ 020 = 0) + o)+ FOO -0 - -0

t b—t
25) |Tn@bin-n () — Tu(f31)
™ t—a
1 a+b\> 4 ‘
pyp— [@— a) (t - ) + 3<b—a>3] 1 asgoor if £ € Loola, Bl
q 242 2+1 " " 1 1
< 1 t—a q+b_t 4 a ) 2 €L a7b7 >177+7:1’
< s [ O O 1 g 7 € Lt 1
1 1 2 CL+b
8mn2 [4(b —a) (t D) ) Hf/”H[a,b],h
575 (0= 1" la,p1.00: if " € Loo[a,b];
2+1
q ba) e oo 1 1
< .4 €Lyfa,b,p>1,-+=-=1,;
47Tn2(2q+1)1+% ( 2 1 Nap)pr o F pla,b],p » g
327mn2 (b - a)QHfWH[a,b],la

for allt € (a,b).
Proof. Applying Lemma 2.2 for the function f’, we may write that

(2.6) w +Zf (t—i—z ) Zf (t+ 1) t) +f/(7')]
+78n2t[ +§f”<t+ i41) > Zf”<t+z >f”(t)H
1=0
‘72;”’;‘2 1" it if " € Loo[a, 0]
< 8;(;;':)1 L N pe 3 f € Lyla,bl,p > 1, 1+ % =1;
L T
However,

5 Tt S A T—1 =2 T—t
;f’ <t+i~ >—§f’<t+(i+l).n)’zf// <t+i~ - >_Zf// <t+(i+1)‘n>

and then by (2.6), we may write:

o IS0 [rosso, i; pleen T2t ] ML lfu(T) . fu(t)] |
i P TI
< 8:2(;;'“)”]”“%”],3,
T

for any t,7 € [a,b],t # 7. Consequently, we have

1 P fr) — f() 1 ’
;PV/G - de;PV/a

(2.8)

PO+ 1S, 7t

i=1

243 SHUNFENG WANG et al 239-246



J. COMPUTATIONAL ANALYSIS AND APPLICATIONS, VOL. 22, NO.2, 2017, COPYRIGHT 2017 EUDOXUS PRESS, LLC

S. F. WANG, X. Y. GAO AND N. LU

b
' %Pv | S 1) - fwlar

8n?

2471'712

PV/'vfﬂufﬂmTw

1
87rn2(2q + 1

IN

PV / b7 — [ oyl

i

llt,77,1d7,

Since

, n—1
+f H%Zf’ (t—s—i-T;t)]dr

=1

PV/

_FWb—a)+ f(0) — f(a Z{fm ]

n n

b J—
PV [ ) - 10l = o |30 Da+ b =20 = F0)+ @) + 106 -1 - F@la—1)].

8n2

b b
PV / 7 — P lerood < 1" a0 PV / 7 — t2dr

b—1)? — (a—t) b\> 4 (
1 o G 1 e |0 0) (- 250) +3<ba>ﬂ,

b b
PV/ |T_t|1+%”fm||[t,f],pd7 < Hme[a,b],pPV/ |T—t\1+%d7'

(t—a)2Ts + (b—t)“é] il
{ _
2+ 7

[ab]p [ N2+2 _p2+i
el (SUMERNCED RG]

=" lla.1.0 [

and

b

b 2
1 a+b
rv [ |T—t|||f"'|[t,ﬂ,1d7<||f“’||[t,ﬂ,1l4<b—a>2+(t— - )

then, by (2.8) we get

’ _ . o n—1 _ _
29) Pv/f RPAUIRLES (U f<a>_bma;[f;t_tna_iﬁbnt.i]
tos Bf“(t)(a ~ (b= 20 = )+ f(0) + OO0 - @la—1)] |
Hf/””[a,b],oo a+b 2 4 3 e opn .
W[(bq)(zﬁ 5 > +§(b—a) , if f"" € Loo|a, bl;
< AL P [t—a)2+%+(b—t)2+ﬂ, iff”’eLp[a7pr>1,%+$:1;

8mn?(2q + l)Hé

e [T a+b\2
i PG U

On the other hand, as for the function fj : (a,b) — R, fo(t) = 1, we have

(T, fo)(a, b;t) = 1(b a),te(a,b),

t—a

Y
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then obviously

f(r )+ )4 f(r)—ft)
(Tf)(a,b:t) = PV/ SO PV/ e PV/ s
from which we get
(2.10) (Tf)(a,b;t) — yln (t—a) PV/ fn = 1) T—t dr.
Finally, using (2.9) and (2.10), we deduce (2.5). O

3. SOME NUMERICAL EXAMPLES

For a function f : [a,b] — R, we may consider the quadrature formula
4 b—t
En(f;a,b,t):zf()ln(t >—|—T(f t),t € [a,b].
T _
As shown in the above section, E,(f;a,b,t) provides an approximation for the Finite Hilbert Transform

(T'f)(a,b;t) and the error estimate fulfils the bounds described in (2.5).
If we consider the function f : [1,2] = R, f(z) = exp(z), the exact value of the Hilbert transform is

exp(t)Ei(2 —t) — exp(t)Ei(1 — t) ;

(T'f)(a,b;t) = - € 1,2
and the plot of this function is embodied in Figure 1.

Figure 1 %107 Figure 2

If we implement the quadrature formula provided by E,(f;a,b,t) using Matlab and chose the value
of n = 200, the error E,.(f;a,b,t) := (Tf)(a,b;t) — E,(f;a,b,t) has the variation described in Figure 2.

x 107 Figure 3 Figure 4

0.2

For n = 1000, the plot of E,.(f; a,b,t) is embodied in Figure 3, from which we can see that the precision
of the error gets higher when n gets bigger.

Now, if we consider another function f : [1,2] = R, f(z) = sin(z), then
(Tf)(a,b:t) = —Si(—2+t)cos(t) + Ci(2 — 1) sin(t7)r+ Si(t — 1) cos(t) — sin(t)C;(t — 1) e

having the plot embodied in Figure 4.

If we choose the value of n = 200, then the error E.(f;a,b,t) := (T f)(a,b;t) — E,(f;a,b,t) for the
function f(z) = sinx, x € [a,b] has the variation described in Figure 5. Moreover, for n = 1000, the
behaviour of F,.(f;a,b,t) is plotted in Figure 6.
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Pointwise Superconvergence of the Displacement
of the Six-Dimensional Finite Element

Yinsuo Jia*and Jinghong Liuf

In this article we first introduce definitions of the regularized Green’s func-
tion, the discrete Green’s function, the discrete § function, and the L?-projection
operator in six dimensions. Then the W?!-seminorm estimates for the regu-
larized Green’s function and the discrete Green’s function are derived. Finally,
pointwise superconvergence of the displacement of the six-dimensional finite
element is obtained.

1 Introduction

There have been many studies concerned with superconvergence of the finite
element method for partial differential equations. Books and survey papers have
been published. For the literature, we refer to [1-17] and references therein. It
is well known that estimates for the Green’s function play very important roles
in the study of the superconvergence (especially, pointwise superconvergence)
of the finite element method (see [4, 5, 8, 12, 13, 14, 17]). For one- and two-
dimensional elliptic problems, one have obtained many optimal estimates for the
Green’s function (see [17]). Recently, for three-dimensional elliptic problems, the
W21 seminorm optimal estimate with order O(|Inh|3) for the discrete Green’s
function was derived (see [12]).

In this article, we will discuss estimate for the the discrete Green’s function
based on the 6D Poisson equation.

we shall use the symbol C to denote a generic constant, which is independent
from the discretization parameter h and which may not be the same in each
occurrence and also use the standard notations for the Sobolev spaces and their
norms.

We consider the following Poisson equation:

Lu=—-Au=f inQ, uw=0 ondQ, (1.1)

where Q C RS is a bounded polytopic domain. The weak formulation of (1.1)

*School of Mathematics and Computer Science, Shangrao Normal University, Shangrao
334001, China, email: jiayinsuo2002@sohu.com

TSchool of Mathematics and Computer Science, Shangrao Normal University, Shangrao
334001, China, email: ddliul010@Q163.com
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reads,
Find u € H}(Q) satisfying
a(u, v) = (f,v) for all v € H}(Q).
where
a(u,v)= | Vu-VuvdX,
and

Q
, V) = dX.
o= [ p

Let {7"} be a regular family of partitions of Q. Denote by S"(Q2) a continuous
piecewise m(m > 2)-degree (or tensor-product m-degree) polynomials space
regarding this kind of partitions and let SZ(Q2) = S*(Q) N HL(Q). Discretizing
the above weak formulation using S{}(Q) as approximating space means,

Find uy, € SE(Q) satisfying
a(up , v) = (f, v) for all v € SH(Q).

Thus, the following Galerkin orthogonality relation holds.
alu —up,v) =0 Yov e SHQ). (1.2)

For every Z € Q, we define the discrete & function 6% € Sk(Q), the reg-
ularized Green’s function G3 € H?(Q) () Hi(Q), the discrete Green’s function
G% € Sh(Q) and the L?-projection Pyu € S&() such that (see [17])

(v, 6%) =v(Z) Yv e SHQ), (1.3)

a(G%, v) = (6%, v) Yv e HE(Q), (1.4)

a(Gy —G%, v) =0 Yov e SH), (1.5)

(u — Ppu, v) =0 Yv e SHQ), (1.6)

In this article, we will bound the terms |G7|, ; and |G’%|; .- Here |G%|;1 =
ZeeT’L G%|2,1,e'

2 Estimates for the Regularized Green’s Func-
tion
We first introduce the weight function defined by
p=¢(X)= (X - XP+6°)° vX €Q, (2.1)

where X € Q is a fixed point, § = vh, and y € [6, +00) is a suitable real number.
For every a € R, we give the following notations:

1 m
n, |2 2 n a n_ 12 2 2 n 12
9o = 37 (D), IVl . = (/Qas vl dx) ol e = 3 9

|B1=n n=0
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where 8 = (81, B2, 83, B4, Bs, B6s), |B] = B1 + B2 + Bz + s + B5 + fs, and B; >

0, i=1,---,6 are integers. In particular, for the case of m = 0, we write

lollgn = ( / ¢“|v|2dx)2 .

We assume there exists a real number gg (1 < gg < 00) such that

Iollz,q < C(@)[ILollo,q Yo € WU(Q) YWy *(Q),1 < ¢ < qo, (2.2)
which is the so-called a priori estimate (see [17]). As in the two-dimensional
case (see [17]), we can obtain the following Lemma 2.1.

Lemma 2.1. For ¢ the weight function defined by (2.1), we have the following

estimates:
V6| < Cla,n)¢p"T 6, a € R, n=1,2, (2.3)
/¢dX§C(k)|ln9|, 0<k<1, (2.4)
Q
/ PdX < Cla—1)"197 %D yqg > 1. (2.5)
Q

For the L?-projection operator Py, and the discrete § function §%, similar to
the arguments in the two-dimensional setting (see [17]), we have the following
results (2.6)—(2.8).

Lemma 2.2. For Pyw the L?-projection of w, we have the following stability
estimate:
[Phwllo,q < Cllwllo,q, 1 < ¢ < oo, (2.6)

|Phel,q < Cllwlq, 6 < q < o (2.7)

Lemma 2.3. For 8% the discrete § function defined by (1.3), we have the fol-
lowing estimate:

|6%(X)| < Ch=Se=Ch X =21, (2.8)

where X, Z € Q, and C is independent of h, X, and Z.

In additon, we have the following weighted-norm estimate for 6%.
Lemma 2.4. For 8% the discrete § function defined by (1.3) and ¢ defined by
(2.1), we have the following estimate:

16%]] 4 < C. (2.9)

Proof. From (2.1) and (2.8),

o1l

IN

C'/ (|X_Z|2+92)3h—126—0h*1\X—Z\dX
Q

IN

0o . B
C/ (r2 + 92)3 h=12=Ch™'ryd g
0
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Set h='r =t, then
8515 < ¢ [ (@4t ecrase,
0

which is the result (2.9).
Lemma 2.5. For G% the regularized Green’s function defined by (1.4) and ¢
defined by (2.1), we have the following weighted-norm estimate:

IG5~y < Cnhlf. (2.10)

Proof. From (1.3), (1.4), (1.6), (2.2), (2.6), the inverse estimate, the Sobolev
Embedding Theorem (see [18]), and the Poincaré inequality, we have

165123 = (G2 073G%) = alGy,w) = (3, w) = Paw(Z) < [Pawly o
Ch™ @ [Pywly , < Ch™4 Jwly , < Ch™4g8 [|ull, 4

Ch~igt Jull, 5 < Ch~iqt 056y

IN A

0,3
Ch™ags

IA

0TIy

1

(2.11)
where w € W23(Q) W, %(Q) and Lw = ¢~ 3G%. Set ¢ = |Inh| in (2.11), and
by the Young inequality, we get

5 1 5 1 2
1G22y < Clmnlf |76y <cE@mnf+elomicy]  (212)
In addition, from (1.4) and (2.3),
1 2 1 1
oh6y] < ca(oioy. o7hoy)

< * —% * * \2 —% 2
< ClaGy. o736y +c\(<azg> AVETP)|
< clu@y, o-iay)|+Cleyl?
<

Cllobls, +ClGyI2 -

Combining (2.9), (2.12), (2.13), and choosing ¢ such that eC' = 1, we immedi-
ately obtain the result (2.10).

Theorem 2.1. For G% the regularized Green’s function defined by (1.4), we
have the following W2 -seminorm estimate:

Ggly , < Chl? . (2.14)

Proof. Obviously,

(2.15)

* % 112
G3l31 < [ oax-|viey ..
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Furthermore,
HV2G*Z||?¢*1 :/S2¢—1|V2G}|2dX:/Q(¢*% |V2 *Z|>2dX
2 2
c(/ ‘vZ (¢—%G*Z)‘ dX—l—/ ‘v%—%a*z X
Q Q
+/ Vot
Q

L % 2 * *
¢ (v (o tes) | + 16212 s +ic3E 4

IN

2 2
VG| dx)

IN

< offle(oten)|; + nesiz ik, )

* 2 * 2 * 2
C (I1£G5 15 + 1G5y + 16312 3

IN

IN

ol +C a6z o7icy) |+ Clayll

IN

Cllos]i- +c|(oh.0736%) |+ Gzl -y

IN

2 *
combined with (2.9) and (2.10), we have

V2G|, < C|nhl3. 2.16
Zllg

By (2.4), (2.15), and (2.16), we immediately obtain the result (2.14).

3 Estimates for the Discrete Green’s Function

The definition (1.5) shows that G% is a finite element approximation to G%. In
this section, we give the W% '-seminorm estimate for G%.

Lemma 3.1. For G and GY%, the reqularized Green’s function and the discrete
Green’s function, respectively, we have the following estimate:

|Gy —G%|, < Chllnh|5. (3.1)

Proof. Obviously,
* 2 * 2
|GZ7G’§]171g/ngdX~|GZ7G§|L¢_1. (3.2)

Similar to the proof of (2.43) in [13], and using (2.16), we have

Ch(|V2G3 |5 + C |Gy - Gl

Ch2 b +C |Gy - Gy s

|G - G

K I3
L¢~! ¢ 3 (3.3)

[VARVAN
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In addition

2

2 =(¢73(Gy — GY), Gy — Gl = a(w, G — Gl)

||G*Z - %H¢*§
= a(w—Tw, G} —G%) §E|G}—G% 2 o1 + C(e) |w—Hw|i¢.
(3.4)

L,
where Lw = ¢~ 3 (G — G%) and 11 is an interpolation operator. Using the
weighted interpolation error estimate in (3.4) (similar to pp.110 Lemma 4 in

[17]) yields
* * 2 2
e y|¢_, <e|Gy — G, 4o + CER? [VPul,. (3.5)
Further, from the a priori estimate (2.2), (2.5), and the Sobolev Embedding
Theorem [19],
Vil < Vul? | <o wlZ, < co||o-tGy - 6h)
’ w}¢ = ||¢Ho,g| w|0,6 = [wllz,6 < (G —GZ) 0.6
2 2
< ot -onl <otz -on)
_ . 2
< o ([lo-tay] + ez - 6l o+ oy - G4
(3.6)
Similar to the proof of (2.9), we can obtain
. 112
HdmagHo < Ch. (3.7)
Combining (3.5)—(3.7) yields
* B2 — * h|2
HGZ_GZqu% < <5+C 7 |G GZ’1 o1 (3.8)

+C(e f2;|c;* Gh2-3 + Cle)y2he.

Choosing suitable € and v € [6, +00) such that 0 < (2¢ +1)C < 1 as well as
C(e)y~? = 1. From (3.8),

l6% - Ghll5-3 < =+ 1) |65 - GYI} 0 + 42 (39)
From (3.3) and (3.9),
G5~ GBI, < Ch2 nh)3 (3.10)

The result (3.1) immediately follows the results (2.4), (3.2), and (3.10).
Theorem 3.1. For G% the discrete Green’s function, we have the following
estimate:

[e2 |2 L < Cllnhl3, (3.11)
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Proof. By the triangle inequality, the interpolation error estimate, and the
inverse property, we have

[ (G =Gy, +1G5,

G%loq +1G% — HGE|Z71 + UGy -G
C|G*Z|2,1 +Ch™! ‘HG*Z - G%’Ll

¢ |G}|2,1 +Cht |GE - 1_IG}|1,1
+Ch™1t |G*Z—G}ZL|L1

ClGyly +ChHGy = GY] -

h
|2,1 ,
2.1

(3.12)

[VANRVANR VAN VAN

Combining (2.14), (3.1), and (3.12) yields the result (3.11).

4 Superconvergence of the Displacement of the
Finite Element

In this section, we give an application of the estimate for the discrete Green’s
function in finite element superconvergence.

Let ITu and wuj, be the interpolant and the finite element approximation to
u, the solution of (1.1), respectively. Similar to the proof of [13], we can obtain
the following lemma.
Lemma 4.1. Let SE(Q) be the tensor-product m-degree finite element space.
Suppose v € SE(Q) and u € W™F2:°(Q) (" HA (). Then we have the following
weak estimate of the second type:

|a(u = u, 0)| < CR™ 2 |Jullma, 00 [vl5 1, m > 2, (4.1)

where [ol} = Yoern [Vl2,1.c.

Finally, we give the following superconvergent estimate.
Theorem 4.1. Let {T"} be a regular family of partitions of Q and u €
Wmt20(Q)HE(Q). For up, and Hu, the tensor-product m-degree finite ele-
ment approximation and the corresponding interpolant to u, respectively. Then
we have the following superconvergent estimates:

lup — THuy o ¢ < CR™ 2 [In |3 ||ul| m > 2. (4.2)

m+2,00 7

Proof. For every Z € Q, applying the definition of G% and the Galerkin orthog-
onality relation (1.2), we derive

(up, — Tw)(Z) = alup — Hu, G%) = a(u —Tu, G%). (4.3)
From (3.11), (4.1), and (4.3), we immediately obtain the result (4.2).
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Estimates for Discrete Derivative Green’s
Function for Elliptic Equations in Dimensions
Seven and Up

Jinghong Liu*and Yinsuo Jia'

This article will discuss estimates for discrete derivative Green’s function for
elliptic equations in dimensions seven and up. First, the definitions of some
terms are given. Then the estimates for the regularized derivative Green’s func-
tion are derived. Finally, using the triangular inequality, we obtain the estimates
for discrete derivative Green’s function. The results of the article play important
roles in the research of superconvergence of finite element methods.

1 Introduction

It is well known that estimates for the Green’s function play very important roles
in the study of the superconvergence (especially, pointwise superconvergence)
of the finite element method (see [1-8]). For one- and two-dimensional elliptic
problems, one have obtained many optimal estimates for the Green’s function
(see [8]). Recently, for dimensions three to five, we have obtained some optimal
estimates for the discrete Green’s function (see [4-7]). At present, we also
consider the six-dimensional discrete Green’s function and its estimates, and
some results have been submitted to some Journals. In this article, we will
discuss estimates for the discrete derivative Green’s function in dimensions seven
and up.

we shall use the symbol C' to denote a generic constant, which is independent
from the discretization parameter h and which may not be the same in each
occurrence and also use the standard notations for the Sobolev spaces and their
norms.

We consider the following Poisson equation:

Lu=—-Au=f inQ, w=0 on 0L, (1.1)

where Q C R4(d > 7) is a bounded polytopic domain. The weak formulation of

*Department of Fundamental Courses, Ningbo Institute of Technology, Zhejiang University,
Ningbo 315100, China, email: jhliul129@sina.com

tSchool of Mathematics and Computer Science, Shangrao Normal University, Shangrao
334001, China, email: jiayinsuo2002@sohu.com
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(1.1) reads,
Find u € H}(Q) satisfying
a(u, v) = (f,v) for all v € H ().
where
a(u, v) = / Vu-VvdX,
Q
and

(f,v) E/vadX.

Let {7T"} be a regular family of partitions of Q. Denote by S*(Q2) a contin-
uous finite elements space regarding this kind of partitions and let SP(Q) =
Sh(Q) N HE(Q). Discretizing the above weak formulation using S#(2) as ap-
proximating space means,

Find uy, € SE(Q) satisfying
a(up, , v) = (f, v) for all v € SH(Q).

For every Z € ), we define the discrete derivative § function dz,6% € SH(Q)
and the L2-projection Pyu € S&(€2) such that

(v, Dz,40%) = Dpv(Z) Yv € SH(). (1.2)

(u — Pyu, v) =0 Yv € SH(R). (1.3)
Here, for any direction £ € R%, |¢| = 1, 0z,46% and d,v(Z) stand for the following
onesided directional derivatives, respectively.
— lm v Z+AZ)—v(Z)
|AZ|—0 |AZ]

B/ —
D700l = lim ZFRZ__Z 54(2) L AZ = |AZ]L.

|AZ|—0 |AZ]

Let 07,G% € H*(Q)NHE () be the solution of the elliptic problem —Adz (G =
07.06%. We may call 0z,G? the regularized derivative Green’s function. Fur-
ther, let the discrete derivative Green’s function dz,G% € SF(Q) be the finite
element approximation to 0z ¢G7,. Thus,

a(07.4G% — D7.4G% v) =0 Yv € SH(N). (1.4)

In this article, we will bound the terms |6275G*Z|17 , and |8z,gG%’17 L

2 Regularized Derivative Green’s Function and
Its Estimates

We first introduce the weight function defined by

4
2

p=0¢(X)= (X -XI”+6%) * VX €Q, (2.1)
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where X € Q is a fixed point, § = yh, and 7 € [d, +00) is a suitable real number.
For every a € R, we give the following notations:

n 2 2 n (o3 n 2 % 2 - n 2
Vo= D D], V0] = (/ch> V"] dX) Mol g =D 19 0l
[B|=n n=0

Whereﬁ = (61762)"'aﬂd)7 |/8‘ :ﬁl+/62+"'+6da and ﬁi Z 0) 1= 1,---,dare
integers. In particular, for the case of m = 0, we write

lollgr = ( / ¢“|v|2dx)2 |

We assume there exists a real number ¢p (1 < go < 00) such that
[ollz,q < C(@)[ILollo,q Yo € W U(Q) N Wy "(Q),1 < ¢ < qo, (2.2)
which is the so-called a priori estimate (see [8]). As in the two-dimensional case

(see [8]), we can obtain the following Lemma 2.1.
Lemma 2.1. For ¢ the weight function defined by (2.1), we have the following

estimates:
V"¢ < Cla,n)¢p*Td, a € R, n=1,2, (2.3)
/Q(;SdXSC(k)|ln9|, 0<k<1, (2.4)
i ¢ dX < Cla—1)"10~ "D ya > 1. (2.5)
/§Z¢“dX§C(1—a)_1VO<a<1. (2.6)

In addition, we also have the following Lemmas.
Lemma 2.2. For Pyw the L?-projection of w, we have the following stability
estimate:

[ Prwllo,q < Cllwllo,q, 1 < g < +o0. (2.7)

Lemma 2.3. For 07 ,0% the discrete derivative § function defined by (1.2), we
have the following estimate:

Dy 000 (X)| < Ch=d"1le=Ch™'IX-2| 2.8
LY Z

where X, Z € Q, and C is independent of h, X, and Z.

As for 9z,6%, we have the following important estimate.
Lemma 2.4. For 07,6% the discrete derivative § function defined by (1.2) and
¢ defined by (2.1), when a > 0, we have the following estimate:

d(a—1)—2

102,68%][ - <Ch™ = . (2.9)
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Proof. From (2.1) and (2.8),
c/ (IX — 2> + 6%)
Q

c/ (2 4+62) %
0

da —1
2 h72d7267Ch |X72|dX

IA

2
HBZ,Z(S% H¢—a

— — p— -1 —
h 2d 26 Ch Trd 1d’f'.

IA

Set h=1r =t, then
“a“‘@“im < Opila—1)-2

which is the result (2.9).

Lemma 2.5. Suppose qo > 2 and 0 < € < 1. For 07,G% the regularized
derivative Green’s function defined by (1.4) and ¢ defined by (2.1), we have the
following weighted-norm estimate:

102,6G | oo < CRI=5 (2.10)

Proof. Set r = 1 ¢/ = 1= thus L + L = 1. From (2.5),

1—e? 2e T

02635 = [ 0% 10263 ax
Q

l1—¢

teax ) 050Gy
¢ 192,6G % lo, 1=

1—¢
C(e7107%) 7= 02.0G%17 1 -
’ €

IN

IN

Further,

1te i .
102,6G7lly e <3Z,eG*z, 102,G%|? sgn&szz)
a(0z2,,G7%,w) = (52,4527111) = OePrw(2)
|Prwly o < CR™ 57| Pywlly,

_d_
< Coh i Ml

IN

where ¢ > 1, and w € H}(Q) satisfies
afv,w) = (v,102,6G5|* s9n02,G;) Vv € HY(Q).

Takingq:%>1and%=%+%,wehavep:1+€<2. By the a priori

estimate (2.2) and the Sobolev Embedding Theorem (see [9]), we get

1
[wllg,q < Cllwlly,, < Clloz,G7ll§ 1se -
0
’ €

Thus o .
102,4GYl5 12e < Ch™"a 7% = Ch* T3%,
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which results in
102,6G5 15— < Ch2>724F=d,

The proof of the result (2.10) is completed.

Lemma 2.6. For 0z ,G%, the reqularized derivative Green’s function defined by
(1.4) and 8z,46% the discrete derivative § function defined by (1.2), we have the
following weighted-norm estimate:

IV@2GG o < C 022843 + Cl024G3 5y Vo€ R (211)
Proof. Obviously,

IV(02eG) ;-0 < a(02,Gy, ¢~ *024G3) + C ||3z,eG}||Z_a+% - (212)
Further,

a(0z,4G% , ¢~ *07.4G%) (02,0% , §=02,G%)

IPZ,N%HM%% 102,eGZll o+ (2.13)
31020051 5 + ||5z,eG*z||i,a+%)~

IAIA

2
I2..

Combining (2.12) and (2.13) immediately yields the result (2.11).

Lemma 2.7. Suppose —% <a< % and qo > 2. For 0z,G% the regularized
derivative Green’s function defined by (1.4), we have the following weighted-
norm estimate: o

IV(0z,GZ)ll g0 < Ch™2 (2.14)
Proof. From (2.9),

d(a—1)

102,605 | -3 < CRT7 (2.15)
From (2.10),

d(a—1)

102Gl v < Ch™=

(2.16)

Combining (2.11), (2.15) and (2.16) immediately yields the result (2.14).
Theorem 2.1. Suppose qo > 2 and d > 7. For 0z ,G7% the reqularized derivative
Green’s function defined by (1.4), we have the following estimate:

024G, , < Ch*T (2.17)

Proof. Obviously,

o263l < ([ 0vax) 19 @262), ..

When 0 < o < 2, we have by (2.6) and (2.14)

d(a—1)

102G, , < Cinf =Ch' ",

l-a
which is the result (2.17).
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3 Discrete Derivative Green’s Function and Its
Estimates

In this section, we will consider the estimates for discrete derivative Green’s
function. Similar to the two-dimensional setting (see [8]), the following result
holds.

Lemma 3.1. Suppose uj, € SE(Q) is the finite element approzimation to u, we
have the following estimate:

llu — uh||i¢,a < Ch* HV”luHi,a +Cy2 Hu — uhHZﬂw% , (3.1

where v = % From the result (3.1), we get the following result.

Lemma 3.2. Suppose qo > 2 and 0 < o < min{3,1 — q% + 23, then we have

d(a—1)

102,6G% — 8z,zG}§H17¢,a <Ch~ =z . (3.2)
Proof. From (3.1),
|02,G% — az,eG'}Hi(b_a
+C H(r“)z,zG*Z - aZ,fG}ZLHZ—w%

IN

Ch* ||V*(82,:G%)

2
[g-e
o) (hz V202635 - + (024G — aZ,@GgHZ,H%) .

A

Similar to the Lemma 6 in [8, Chapter 3], we obtain

* 1 2 2 * 2
HaZ,[GZ - 6Z7éG}ZH¢*°‘+% S 30 6Z,€GZ - azveG%Hl,d)*"‘ .
Then we have
N 2 T
HaZ,ng — 6275G%H1’¢7Q < Ch? HVQ(GZJGZ)Hdra . (3.3)
Similar to the arguments of the result (2.14), when 0 < a < % and gp > 2, we
can get
dla—1)—2
IV2(02:G3)], . < Ch™7 (3.4)

Combining (3.3) and (3.4) immediately yields the result (3.2).

Lemma 3.3. Suppose qy > d2—_d2. For 0z,G?% and 074G, the reqularized deriva-
tive Green’s function and the discrete derivative Green’s function, respectively,
we have the following estimate:

024Gy — 07.GY|, | < Ch=". (3.5)

Proof. Obviously,

2 2
|aZ7gG} - 3Z7[G}%|1 1 S / Pp*dX - |8Z,€G} - 82,4G’§]1 boa (3.6)
; Q ;
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When d > 7 and 0 < o < min{%,1 — q% + 2}, from (2.6), (3.2) and (3.6),

|82,5G*Z - aZ/G% < C’(l _ a)*lhd(afl).

2

i
: 2d 4 2 2

Since qo > 775, we have 7 <1 — ot Thus,

102Gy — 02,G%|7 < C inf (1—a) 'héeD = opt,
’ O<o¢<%
which shows the result (3.5) holds.
In the following, we give the estimate for the discrete derivative Green’s
function.
Theorem 3.1. Suppose gy > dQ—fIQ andd > 7. For az’gG% the discrete derivative
Green’s function defined by (1.4), we have the following estimate:

|02,,G|, , < Ch'Z". (3.7)
Proof. By the triangular inequality,
102,6G%], | <1024G%l, , +102.G% — 02.G], - (3.8)

From (2.17), (3.5) and (3.8), we immediately obtain the result (3.7).
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Existence of Solutions to a Coupled System of Higher-order Nonlinear
Fractional Differential Equations with Anti-periodic Boundary Conditions

Huina Zhang®?, Wenjie GaoP*
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Abstract

In this paper, the authors study a coupled system of nonlinear fractional differential equations of order
a, B € (4,5), the differential operator is taken in the Caputo sense. By using the Schauder fixed point
theorem and the contraction mapping principle, the existence and uniqueness of solutions to the system
with anti-periodic boundary conditions are obtained. Two examples are given to demonstrate the feasibility
of the results.
Keywords: Coupled system; Fractional differential equations; Anti-periodic boundary conditions;

existence; uniqueness.

1. Introduction

Recently, fractional differential equations have proved to be valuable tools in various fields of science
and engineering. Indeed, we can find numerous applications in control, porous media, fluid flows, chemical
physics and many other branches of science, see[1-3]. As a result, there are many papers dealing with the
existence and uniqueness of solutions to nonlinear fractional differential equations, see[4-10].

Anti-periodic boundary value problems arise in the mathematical modeling of a variety of physical
process, many authors have paid much attention in such problems, for examples and details of anti-periodic
boundary conditions, the interested readers may refer to [11-17]. On the other hand, the coupled systems
of nonlinear fractional differential equations have been a subject of intensive studies [17-21].

It should be noted that in [18-21], the study objects are coupled systems, but not the case of Caputo frac-
tional derivatives. In [11-16], the authors only studied the existence of solutions for anti-periodic boundary
value problems of fractional differential equation but not the coupled system. Motivated by [17], we consider
a coupled system of nonlinear fractional differential equations in the sense of Caputo with a nonlinear term
containing the derivatives of unknown functions.

In this paper, we study the existence and uniqueness of solutions to the following coupled system of

*Corresponding author: +86 431 85166425
Emazil addresses: zhanghuina0521@163.com (Huina Zhang ), wjgao@mail. jlu.edu.cn (Wenjie Gao)
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nonlinear fractional differential equations

“Dx(t) + f(t,y(t),c DPy(t)) = 0,t € [0,T7,

°DPy(t) + g(t,z(t),c DIz(t)) = 0,t € [0,T], (L.1)
z®(0) = —z®(T),k =0,1,2,3,4,

y®(0) = —y*N(T),k=0,1,2,3,4,

where 4 < a,8 < 5,a—q > 1,6 —p > 1, °D* denotes the Caputo fractional derivative of order «,
f,9:10,T] x R x R — R are given continuous functions.

This paper is organized as follows. In Section 2, we recall some basic definitions and preliminary results.
In Section 3, we prove the existence of solutions to (1.1) by means of the Schauder fixed point theorem.
Then, we obtain the uniqueness of solutions to the system by the contraction mapping principle. At the

end, two examples are given to illustrate the applicability of our results.

2. Background Materials

For the convenience of the readers, we present here the necessary definitions and lemmas [2], which are

used throughout this paper.

Definition 2.1. The Riemann-Liowville fractional integral of order o > 0 of a function y : (0,00) — R is

given by
I .
i [ =9 s

provided the right hand side is pointwise defined on (0, 00).

I7y(t) =

Definition 2.2. The Caputo fractional derivative of order o > 0 of a continuous function y : (0,00) = R

is given by

1 by
‘Dy(t) = d
Y0 = fm—a) /0 (t—s)ant1 ™
where n = [a] + 1, [a] denotes the integer part of number «, provided that the right side is pointwise defined

on (0, 00).

Lemma 2.3. For any y € C[0,T), the unique solution of the boundary value problem

{ cDig(t) = y(t),t € [0,T],4 < ¢ <5, 1)

z*(0) = —2z*)N(T),k =0,1,2,3,4
can be written as .
x(t) = / G(t, s)y(s)ds,
0
where G(t, s) is the Green’s function given by

2(t—s)9 1 —(T—s)17 1!

(T—2t)(T—s5)972 + t(T—t)(T—s)?"3

G(t ) = + 48T (q—3) - + 48T (q—4) - ,0<s<t<T,
S) T (el | (TR2)(T—s)2 | H(T—t)(T—5)1"°
(f;%l;z(q)u3 T3)(T4F()%j) Tt tT%’F(g‘;)(QY)“ )45
+ 48T (q—3) + 48T (q—4) ,0<t<s<T.
2
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Let (t—s)* ' —3(T—s)*"' | (T—2t)(T—s)*"2 | ((T—t)(T—s)*3
(6Tt> 1:1((3!) T3)(T )jL 4+ 4(1“2(;31) T3 j)(T 4)1“@-2)
t°—4t° — —8)* ™ t°—tT° —t —5)¥ 7
Ca(t, s) = + 18T (a=3) + 48T (a—4) ;0 <3 s<t<T,
’ 1 ae (T—2t)(T—s)*~ t(T—t)(T—s)*~
T (o) (TB_ 52 L+ G +4 AT (a~2)
(6Tt> —4t® —T3)(T—s)*~ (2Tt T3 —t*)(T—s)*~
+ 18T (a—3) + 18T (a—4) O0<t<s<T.
(t—s)P 71 —L(T—s)P~Y | (T—2t)(T—s)P"2 | t(T—t)(T—s)"3
(6Tt ﬂ(g) T (T—s)%"* 4{2(£§1) T3 —t*)(T 4)1;(5572)
t°—4t° — —s)7 t°—tT" —t —s)7
’ __ 1 7_ )g71+ (T—2t)(T—s)"~ t(T—t)(T—s)?—3
QF(Bz)( 3 83 B—4 4F(ﬁ_1?,) 3_ 44 4F([§3;32)
(6Tt —4t3—T3)(T—s) + (2Tt —tT° —t*)(T—s) 0<t<s<T.

18T (B—3) 18T (B—4)
We call (G1,G2) Green’s function for Problem (1.1).
Define the space

C={a(t): 2(t) € C*0,7],2"(0) = —2z¥(T),k = 0,1,2,3,4},

and

X ={x(t) : 2(t) € C and (“Dx)(t) € C[0,T]}

endowed with the norm

= @) (¢ °Diz)(t
lzllx = max, max | 2(¢) | + max [ ("D'z)(®) |,

where ¢ € N.
Lemma 2.4. (X, |- |x) is a Banach space.

Proof. Apparently X is a subspace of C*[0,T], so we only need to prove that X is closed. Let z,(t) be
a sequence converging to some z(t) in (X, || - ||x), then it is clear that x,(t) is a converging sequence in the
space C4[0,T] and hence x € C. Furthermore, the uniform convergence of (°D9z,)(t) to (°D%zx)(t) implies
that (°D7z)(t) € C[0,T] and therefore x(t) € X. The proof is complete.

Similarly, we can define the Banach space
Y = {y(t): y(t) € C and (°DP)y(t) € C[0,T]}
endowed with the norm

lylly = max max |y®(t) | + max | (“DPy)(t) |,

0<i<4 te[0,T) t€[0,T] |

where ¢ € N.
For (z,y) € (X,Y), let

(2, )l x>y = max{{[z]lx, [lylly}-

Then clearly (X XY, | - || xxy) is a Banach space.
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Consider the following coupled system of integral equations:

{ z(t) = fOT G1(t,s)f(s,y(s),c DPy(t))ds, (22)

y(t) = Jy Galt,s)g(s,x(s). DUa(t))ds.

The following lemma states that Problem (1.1) is equivalent to Problem (2.2) and therefore the study of a

system of differential equations is turn into the study of a system of integral equations.

Lemma 2.5. Assume that f,g:[0,T] x R x R — R are continuous functions. Then (z,y) € (X,Y) is a
solution of (1.1) if and only if (x,y) € (X,Y) is a solution of system (2.2).

Proof. The proof is immediate from the discussion above, we omit the details here.
Let FF: X xY — X x Y be an operator defined as F'(z,y)(t) = (Fiy(t), Fox(t)), where

T T
Fy(t) = / Gi(t, $)f (s,y(s).° DPy(t))ds, Fo(t) = / Galt, $)g(s, 2(s),° DIx(t))ds.

It is obvious that a fixed-point of the operator F' is a solution of Problem (1.1).

Now we present the main results of this paper.

3. Main Results
In this section, we will discuss the existence and uniqueness of solutions to Problem (1.1).

Lemma 3.1. [!7 The Green’s functions G1(t,s), Ga(t, s) satisfy the following estimates:

T @ 4_ 3 2
fO | Gl(tu S) | ds < F(Z:Jrl)(% + pa—lda 7—%5850 +1460¢) = U17t € [O7T]7 (31)
S Galt,s) | ds < g (3 4 SEBTH0562 1165 ) _ 17, 4 ¢ [0, T 3.2

0 2(t, s) | S—F(B+1)(2+ 768 ) =Us,t €[0,T], (32)

T10G1(t;s o1 a®—3a2 a—

I5 ‘% ds < Lo (§ + @2=Badan1dy — iy 4 € [0, T, (3.3)
T | 9Ga(t.s p-1 3_g42 _

Sy | 295t |as < Ty (3 + E=25540212) _ 1 € (0,7 (3.4)

Theorem 3.2. Assume that one of the following conditions is satisfied:

(Hy) there exist positive constants A, B and constants b;,c; > 0,0 < p;,0; < 1 for i =1,2 such that
| f(tm,y) [ A+by |2 | +ba |y |72, gt 2,y) [S B+e | 2" +ea [y |
Hs) there exist constants l;, k; > 0,0 < v;,0; <1 fori=1,2 such that
2
[ fGzy) SO [z e [y [ g(tz,y) [S k|7 +ke [y 7%
(Hs3) there exist constants d;,0; > 0,0;,&; > 1 for i = 1,2 such that
| f(tm,y) [<di [ @ | +da |y |2, ] g(t,z,y) [< o1 | 2|7 +oa |y |7

then Problem (1.1) has a solution.
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Before proving Theorem 3.2, we define a ball B in the Banach space X X Y as

B = {(x(), y(®))(x(t),y(t)) € X x Y, [[(z,y)[ xxy < R,t € [0, T},

where

R Z maX{SUA)\l, (3(]()1/\1)ﬁ7 (3Ub2)\1)ﬁ s 3KB)\2, (3K61)\2)ﬁ, (3K62)\2)ﬁ }

U = max{Uy, Us, Us, Us, Uz}, where Us = (Tors (3 4 @%50=2) g = Toed® = ST 0 ¢ is defined

by the expression of U by replacing the corresponding a with 3 in each case, A\ = b F%F;?ZI[Q(I)FQH, 9 =
C([p]—p+2)+ TP+
([pl—p+2)
Proof.
Part 1: Let (H;) be valid.
Stepl: F: B— B.
’/ 8G2 t s) 9Gi(ts) ‘ / (t—s)=3 (T - s)*=3 (T —2t)(T —s)*~4 n tHT —t)(T — s)*5 ds
= T(a—2) 20(a-2) AT (o — 3) AT (a — 4)

To— 2 Ta72 Ta72 Ta72

<

STla—1) " 2(a-1) Tila=2) " 16T (a-3)
72 3 a’—a-2

- 1“(a—1)(§+ T
OG3(t, s) Tit—s)t (T—s)>* (T—20)(T—s)P
’/ s < /0 Fa—3)  2[(a-3) Ma—1 |#
T(x—?) Ta—3 Ta—S
*Ta-2 tTare—2 "3
T3 (a+3)
T oAT(a—2) Us,

(t—s)*> (T —-s)>°

’ / OG(t, s) ‘ /T
< — ds
oot o | D(a—4) (e —4)

T(x—4 Ta—4

<

S Tla-3) " 2M(a-3)
3Ta—4

T (a-3) Ur.

Let U = max{U, Us, Us, U, Uz}, when k = 0,1,2,3,4, we have

OGk(t, s) .
[ ®0 1=l [ 2D 000 Dryt0as

T k
0G7(t, s
< /0 | 7(}); ) | (A+ b R + byRP?)ds

<U(A+b R +byR?) = M
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On the other hand, we can get

D0 = =g | (= ) s

M ey,
< g, €
- MTlad—a+1
“T(g+2-9)

As a result
— (’L) cN4a
IFivilx = o, max | () (0) |+ maxs | CD"Fa(0) |
MTld—a+1
<M+ ———— =M\
T(lg]+2—q) '

= U(A + b RPY + bngz))\l
R R R

< — — —_— =

-3 + 3 + 3

Similarly

x|y = Fox) 9 (t “DP Fy)(t
1Fozlly = max max | (For)™(f) [+ max | (“DPFr)(t) |

< K(B+ci R + caR”)\y < R.
Hence, we conclude that |[F(z,y)| xxy = max{||F1y| x, || Foz|ly} < R, in consequence, F : B — B.

Step 2: F is continuous. This follows easily from the continuity of f, g, z(t), y(¢) and G1(t,s), Ga(t, s).
Step 3: F(B) is relatively compact. Let us set

My = max{] f(£,y(t)," DPy(t)) | ¢ € [0, T], [lylly < R, [[*DPy| < R},

Ny = max{| g(t,2(t).0 D) |: ¢ € [0, T, |l2l|x < R.|*D%] < R}.

T S
Ey 01 =] [P o) D)

T
< Ml/ ‘(%137(5,5)‘% < M,Us.
0

Hence, for t1,ts € [0,T], we have
to
[ (Fig)(t2) = (Fu)(t) 1< [ | (Fuo)(s) | ds < Mala | ta |
ty
Similarly, we can get
ta
| (Faz)(t2) — (Fa)(t1) |§/ | (Fox)'(s) | ds < NyUy [ty —t1 | .
ty

By the Arzela-Ascoli theorem, we can obtain that F'(B) is an equicontinuous set, the operator F' : B — B

is completely continuous. Thus, Problem (1.1) has one solution by the Schauder fixed-point theorem.

6
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Part 2: Let (Hz) be valid. In this part, let

R > max {(2Um1)ﬁ, (2UloA1) T2, (2K ki Ay) o1, (2Kk2A2)$}.

We can also get the result by repeating arguments similar to part 1.
Part 3: Let (H3) be valid. In this part, let

0 < R < min {(2Ud1A1)*61%1, (2UdoA)” %7, (2K o1 Ao) 7T, (2K02)\2)’62%1}.

We can also get the result by repeating arguments similar to part 1. Here we omit it. This completes
the proof.

Example 3.1. Consider the system

“DHa(t) +sint + (y(£)2/5 + (D 2y(1))” = 0,0 <t < 1,
eDY2y(t) + 112 + (x(6)/* + (D 4x(1) T =0,0 <t <1,
z®(0) = —2®)(1),k =0,1,2,3,4,
y®(0) = —y*®(1),k=0,1,2,3,4.

(3.5)

The system satisfies (H;) and hence Theorem 3.2 implies the existence of the solution to system (3.5).

Theorem 3.3. Let fand g satisfy the following growth conditions :
(Hy) there exist four positive constants Ly, Lo, Hy, Hy such that

| f(t,z1,91) — f(t, 22, y2) | < Li|zy — 2| + Lalyr — v,

| g(t,x1,91) — g(t, w2, y2) |< Hilwy — 22| + Halyr — yol,
t€[0,T), a5,y € R,i = 1,2.
(Ha)
max{Lq, Ly}U; = Q1 < 1,max{H;, Ha}Us = Q2 < 1.

Then Problem (1.1) has a unique solution.

Proof. Let (z1,y1), (z2,y2) € X x Y, then
T T
[P = P ) | = | [ Grlt ) (s) D (s)ds = [ Grlt, )/ (som(s). D7) ds

T
< /0 | G1(t,8) || f(s,91(5)," DPy1(s)) — f(s,y2(s),” DPya(s)) | ds
< Ui (L1lyr(s) — ya(s)| + La|*DPy1(s) —° DPya(s)]) < max{Ly, Lo}U1[ly1 — 2|y

Analogously,

T
| (Famy — Foxg)(t) | < /0 | Ga(t,s) || g(s,21(s),” D1 (s)) — g(s, w2(s),” DIxa(s)) | ds
< UQ (H1|.’L‘1(S) — {EQ(S)| + HQlCDql'l(S) —¢ Dq$2(8)|) < maX{Hl,HQ}UQHxl — LL’Q”X.

7
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Thus,

| F(z1,91) — F(2,92) |[xxv =[] (Fiy1 — Fiyz, Fazy — Foxa) [|x <y
= max{|| Fiy1 — F1y2 ||x, || Fax1 — Foxa ||y}
<max{Q1 || y1 —y2 Iy, Q2 [[ 21 — 22 [|x}
< max{Q1, @z} max{|[ y1 — y2 [ly. || #1 — 22 |x}
= max{Q1, Q2} || (z1,1) — (w2,%2) || xxv -

Hence, we conclude that Problem (1.1) has a unique solution by (Hsz) and the contraction mapping

principle, this ends the proof.
Example 3.2. Consider the system

CD17/4IE(t) + Lysiny(t) + LQW/Q(?) =0,0<t <1,
cpll/
“DY/2y(t) + Hy arctan a(t) + Hy 325 ilds = 0,0 <t < 1,

z®(0) = 2™ (1),k =0,1,2,3,4,
y®(0) = —y™(1),k=0,1,2,3,4.

(3.6)

Where T = 1, f(t,y(t) CDpy(t)) =14 siny( ) + ngiy(t) g(t x(t)f) Dq;[)(t)) = H; arctanx(t) +

D72y ()
epli/a,
H241+?D11/4S()t) a=2 3=2 p=5/2 ¢q=11/4 and L1, Ly, Hy, H> > 0.
Noting that
. v 1
| (siny)’ |=| cosy |< 1,| (arctanz)’ |= . +$2 <1, |(1 +v)/| — e <1,
we have
| f(t,y1(8)," DPy1(t)) — f(t,y2(t), DPya(t)) |
D2y (t) “D*2ys(t)
< Ly | sing(t) — sinya(t) | +L . (
> L | Slnyl( ) Slny2( ) | +Lo 1 4 D5/2y1(t) 1 4e¢ D5/2y2(t)
< Ly | y1(t) — y2(t) | +La |° DY ys () = D2y (t) |
<max{Ly, L2} [| y1 — y2 ||y,
| g(t,21(¢),° D21 (t)) — g(t, 22(t),” D22(t)) |
CD11/4$1(t) CD11/4$2(t)

< H; | arctan x4 (t) — arctan zo(t) | +Ha

1+¢ DWWz (t) 1 +¢ DWigy(t)
< Hy | x1(t) — zo(t) | +Hy |© DY 42 (1) =€ DYV 4 24(1) |
< max{H;, Ho} || x1 — 22 || x,

T« 3 5a* — 1403 + 5502 + 146

_ B ~0.122
0 L(a+ 1)(2 7683 ) = 01229,
TP 3 58*—14B% 4+ 5552 + 1468
_ 2 ~ 0.0920.
Us (ﬁ+1)( + -3 ) ~ 0.0920

as long as we let max{Li, Lo} < 5 1229,max{H1,H2} < 50930 0920, it will have @Q; < 1,Q2 < 1, then we can

conclude from Theorem 3.3 that system (3.6)has a unique solution.

8
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Abstract

In this paper, we discuss the existence of fixed points for a class of Lipschitzian
type mappings and asymptotic pointwise Lipschitz type mappings in hyperbolic 2-
uniformly convex metric spaces. In the same space setting, we deal the problem
of approximation of fixed points via modified Mann iteration process. Our result
generalizes and extends the corresponding results of Dehaish et al. [7], Goebel and
Kirk [8], Kirk and Xu [18] and Sahu et al. [24] and many others in this direction.

2010 Mathematics Subject Classification: 47TH09, 47H10.

Key words and phrases: Asymptotically nonexpansive mapping, nearly Lipschitzian
mapping, asymptotically pointwise nonexpansive mapping, pointwise contraction, hy-
perbolic 2-uniformly convex metric space, modified Mann iteration process.

1 Introduction

Let C be a nonempty subset of a metric space X and T': C' — C be a mapping. Then T
is called

(1) nonexpansive if d(Tx,Ty) < d(x,y) for all z,y € C,

(2) asymptotically nonexpansive [8] if for each n € N, there exists a constant k,, > 1
with lim,, - k, = 1 such that

d(T"x, T"y) < knd(z,y)

for all z,y € C;

*Corresponding author
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(3) a pointwise contraction [3] if there exists a function « : C' — [0, 1) such that
d(Tx,Ty) < a(x)d(z,y)

for all x,y € C;
(4) an asymptotic pointwise contraction [17] if for each n € N, there exists a function
ay, : C —]0,1) such that
d(T"x, T"y) < an(z)d(z,y)

for all x,y € C, where o, — a: C' — [0, 1) pointwise on C;
(5) pointwise asymptotically nonexpansive [18] if there exists a sequence {ay,} for each
integer n € N, a function exists a function o, : C' — [1, 00)

d(T"x, T™y) < an(z)d(z,y)

for all z,y € C, where ay,(xz) — 1 pointwise on C;
(6) asymptotically nonexpansive in the intermediate sense [5] provided T is uniformly
continuous and
limsup sup d(T"z,T"y) — d(z,y)) < 0; (1.1)

n—oo z,yeC

(7) asymptotically nonexpansive type [13, 16] if

limsupsup(d(T"z, T"y) — d(z,y)) <0
n—oo yeC

forall x € C.

There is a class of mappings which lies strictly between the class of contraction map-
pings and the class of nonexpansive mappings. The class of pointwise contractions was
introduced in Belluce and Kirk [3] and later it was called generalized contraction in [12].
Banach’s celebrated contraction principle was extended to this larger class of mappings as
follows:

Theorem 1.1. ([3, 12]) Let C be a nonempty weakly compact conver subset of a Banach
space and T : C' — C' a pointwise contraction. Then T has a unique fized point, z*, and
{T™z} converges strongly to x* for each z € C.

Kirk [17] combined ideas of pointwise contraction [3] and asymptotic contraction [15]
and introduced the concept of an asymptotic pointwise contraction. He announced that
an asymptotic pointwise contraction defined on closed convex and bounded subset of a
super-reflexive Banach space has a fixed point.

In [18], Kirk and Xu introduced the concept of asymptotically pointwise and proved
that every pointwise asymptotically nonexpansive mapping defined on a closed convex
Banach space has a fixed point.

The class of asymptotically nonexpansive mappings in the intermediate sense which
is essentially wider than that of asymptotically nonexpansive was introduced by Bruck
et al. [5]. It is known that [16] if C' is a nonempty closed convex bounded subset of a
uniformly convex Banach space X and T is a self mapping of C' which is asymptotically
nonexpansive in the intermediate sense, then 7" has fixed point.
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On the other hand, if ¢, = max{sup,c(d(T"z,T"y) — d(z,y),0}, then (1.1) reduces
to relation

d(T"z, T"y) < d(z,y) + cn (1.2)

for all z,y € C and n € N. The classes of mappings more general than the class of
mapping satisfying (1.2) were studied in Alber et al. [2] as the class of total asymptotically
nonexpansive mappings and in Sahu [22] as the class of nearly Lipschitzian mappings.

Fix a sequence {ay} in [0, c0) with a,, — 0. A mapping T : C — C is said to be nearly
Lipschitzian with respect to {a,} ([22]) if for each n € N, there exists a constants k,, > 0
such that

d(T"x, T™y) < kp(d(x,y) + an) (1.3)

for all z, y € C. The infimum of the constants k,, in (1.3) is called nearly Lipschitz constant
and is denoted by n(7™). A nearly Lipschitzian mapping 7" with the sequence {a,,n(T™)}
is said to be
(1) nearly contraction if n(T") < 1 for all n € N,
(2) nearly uniformly L-Lipschitzian if n(T™) < L for all n € N,
(3) nearly uniformly k-contraction if n(T™) < k <1 for all n € N,
(4) nearly nonezpansive if n(T™) =1 for all n € N,
(5) nearly asymptotically nonexpansiveif n(T™) > 1 for all n € N with lim,_,o, n(T") =

The corresponding Lipschitzian type mappings (for instance, contraction type map-
pings) concerning asymptotically nonexpansive mappings in the intermediate sense and
total asymptotically nonexpansive mappings are not defined in Bruck et al. [5] and Alber
et al. [2]. The notion of nearly Lipschitzian mappings allows to define different classes
of Lipschitzian types mappings, for example, nearly contraction, nearly nonexpansive,
nearly asymptotically nonexpansive, nearly uniformly L- Lipschitzian etc. Therefore, the
fixed point theory of nearly Lipschitzian mappings is of fundamental importance. Some
properties and existence and convergence results for nearly Lipschitzian mappings are
studied in [22, 23]. The perturbation of a nonexpansive mapping as a sequence of nearly
nonexpansive mappings is studied and its applications are given in [26, 25].

Recently, Sahu et al. [24] introduced some new classes of pointwise nearly Lipschitz
type mappings in Banach spaces and studied some existence theorems in Banach spaces.
Inspired by the work of Kirk and Xu [18] and Sahu et al. [24] studied the existence of
fixed points of pointwise nearly Lipschitzian mappings in Banach spaces. In [24], it is
shown that the asymptotic center of every bounded orbit of a pointwise asymptotically
nonexpansive mapping is fixed point of the mapping in a uniformly convex Banach space.

In [27], Schu considered modified Mann iterations for asymptotically nonexpansive
mappings on a convex subset of a Banach space. Recently, Khan et al. [11] have in-
troduced and studied the convergence of a general iteration scheme of asymptotically
quasi-nonexpansive mappings in convex metric spaces and CAT(0) spaces.

Recently, Dehaish et al. [7] studied the existence of a fixed point of a single and a family
of asymptotic pointwise nonexpansive mappings defined on uniformly convex hyperbolic
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spaces. They also discussed the behavior of the following modified Mann iteration process
associated with asymptotic pointwise nonexpansive mapping 7":

Tpy1 = o T"(20) © (1 — tp)xn,n €N, (1.4)

where {t,} C [0, 1] be bounded away from 0 and 1 and z; € C is an arbitrary point.

The purpose of this paper is to extend the notion of the pointwise Lipschitzian type
mappings introduced in [24] and establish existence and convergence theorems for fixed
points for the class of pointwise nearly asymptotically nonexpansive mappings in the frame-
work of hyperbolic 2-uniformly convex metric spaces. Our results generalize, extend and
unify the corresponding results of Dehaish et al. [7], Goebel and Kirk [8], Kirk and Xu
[18] and Sahu et al. [24] and many others in this direction..

2 Preliminaries

2.1 Uniformly convexity in metric spaces

Let (X, d) be a metric space. Suppose that there exists a family F of metric space segments
such that any two points x,y € X are end points of a unique metric segment [z,y] € F.
Here [z,y] is an isometric image of the real line interval [0, d(z,y)]. We shall denote by
tr @ (1 — t)y the unique point z of [z, y| which satisfies

d(z,z) = (1—t)d(z,y) and d(z,y)=td(x,y),

where ¢ € [0, 1]. Such metric spaces are usually called convezr metric spaces [20]. Moreover,
if

dlap® (1 —a)r,aq® (1 — a)y) < ad(p, q) + (1 — a)d(z, y),

for all p,q,z,y € X, and «a € [0,1], then X is said to be a hyperbolic metric space (see
21]).

It is easy to see that normed linear spaces are hyperbolic spaces. As nonlinear examples,
one can consider the Hadamard manifolds [6], the Hilbert open unit ball equipped with
the hyperbolic metric [9], and the CAT(0) spaces [14, 16, 19] (see Example 2.8).

Definition 2.1. ([10]) A subset C of a hyperbolic metric space X is convez if [z,y] C C
whenever x,y € C.

Definition 2.2. ([10]) Let (X, d) be a hyperbolic metric space. We say that X is uniformly
convez if for any a € X, for every r > 0, and for each € > 0,

1 1 1
d(r,e) = inf {1 - ;d(;ﬂ @ 3Y a> cd(zya) <rd(y,a) <rd(z,y) > ra—:} > 0.

From now onward we assume that X is a hyperbolic metric space and if (X,d) is
uniformly convex, then for every s > 0,e > 0, there exists 7(s,e) > 0 depending on s and
€ such that

d(r,e) >n(s,e) >0 forany r > s.
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Remark 2.3. If (X, d) is uniformly convex, then we have the following;:
(1) 6(r,0) = 0 and (r, €) is an increasing function of ¢ for every fixed r.
(2) For r1 < rg, the following holds:

1— 7"—2<1 —5<r2,e 74—1>> < §(r1, ).
T1 T2

(3) If (X, d) is uniformly convex, then (X, d) is strictly convex, that is, whenever

1 1
d(:Ev (1) = d(y7 (1) = d<§$ S §y7 (1>,

for any z,y,a € X, then we must have x = y.

Recall that a hyperbolic metric space X is said to have property (R) [10] if any non-
increasing sequence of nonempty, convex, bounded, and closed sets has a nonempty inter-
section.

The following theorem was proved by Khamsi and Khan [10].

Theorem 2.4. ([10]) Assume that (X,d) is complete and uniformly convex. Let C be
nonempty, convez, and closed. Then for any x € X, there exists a unique best approrimant
of x in C, that is, a unique xy € C such that

d(z,xg) = d(z,C).

Note that any complete and uniformly convex metric space has the property (R) (see
[10]).

We need the following results for our main results.

Lemma 2.5. ([10] Lemma 2.2) Let (X, d) be uniformly convexr. Assume that there exists
r >0 such that

1 1
limsupd(z,,a) <r, limsupd(yn,a) <r and lim d(a, 3%n ® §yn> =7

n—o00 n—00 n—o00
Then limy, o d(2p, ypn) = 0.

The following metric version of the parallelogram identity, also known as the inequality
of Bruhat and Tits, has been established in [10].

Theorem 2.6. ([10]) Let (X,d) be uniformly convexr. Fiz a € X. For each r > 0 and
for each € > 0, denote

Y Ry L2t — (e teat
U(r,e) —1nf{2d (a,z) + 2d (a,y) —d (a, 2:EEB 2y>},

where the infimum is taken over all x,y € X such that d(a,z) < r,d(a,y) < r and
d(z,y) > re. Then ¥(r,e) >0 for any r > 0 and each € > 0. Moreover, for a fized r > 0,
we have
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(1) \Ij(rv 0) =0;
(ii) W(r, e) is non-decreasing function of €;
(iii) of limy— oo U(r, t,) = 0, then lim,_,o t, = 0.

The notion of p-uniform convexity was studied extensively by Xu [28], its nonlinear
version for p = 2 has been introduced by Khamsi and Khan [10] using the above function
U as follows.

Definition 2.7. ([10]) We say that (X, d) is 2-uniformly convez if

v
C’X:inf{ (;’26) :r>0,6>0}>0.
r<e

From the definition of Cx, we obtain the following inequality:
1 1 1 1
(050 50) + Cx o) £ 5P (o) + 3an)

for any ¢ € X and z,y € X.

Example 2.8. Let (X, d) be a metric space. A geodesic from x to y in X is a mapping ¢
from a closed interval [0, 1] C R to X such that ¢(0) = z, ¢(l) = y, and d(c(t), c(t')) = |[t—1'|
for all ¢,t' € [0,1].

In particular, ¢ is an isometry and d(x,y) = [. The image « of ¢ is called a geodesic (or
metric) segment joining x and y. The space (X, d) is said to be a geodesic space if every
two points of X are joined by a geodesic, and X is said to be uniquely geodesic if there is
exactly one geodesic joining x and y for each x,y € X, which will be denoted by [z, y|, and
called the segment joining x to y. A geodesic triangle A(x1, 2, x3) in a geodesic metric
space (X,d) consists of three points x1,x2,x3 in X (the vertices of A) and a geodesic
segment between each pair of vertices (the edges of A).

A comparison triangle for the geodesic triangle A(zq, e, z3) in (X,d) is a triangle
A(zy, w2, x3) := A(T1, T2, T3, ) in R? such that dpe(Z;, Z;) = d(z;, ;) for 4,5 € {1,2,3}
such triangle exists (see [4]).

A geodesic space is said to be a CAT(0) space if all geodesic triangles of appropriate
size satisfy the following comparison axiom.

Let A be a geodesic triangle in X and let A C R? be a comparison triangle for A.
Then A is said to satisfy the CAT(0) inequality if

d(z,y) < d(z,y).
for all z,y € A and all comparison points Z, 7 € A.

Complete CAT(0) spaces are often called Hadamard spaces (see [16]). If x,y1,y2 are
points of a CAT(0) space and if yg is the midpoint of the segment [y, y2], which will be

denoted by y1629y2’ then the CAT(0) inequality implies

1 1 1 1 1
d? (337 otz @ §y2> < §d2($7y1) + §d2($7y2) - Zdz(yhyz)- (CN)
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This inequality is the (CN) inequality of Bruhat and Tits [4]. As for the Hilbert space,
the (CN) inequality implies the CAT(0) spaces are uniformly convex with

62
o(re)=1—4/1-—.

The (CN) inequality also implies that

U(r,e) = —.

Thus, a CAT(0) space is 2-uniformly convex with Cx = 1.

We need the following more general inequality for convergence of Mann iterations.

Theorem 2.9. ([7]) Let (X,d) be 2-uniformly conver. Then, for any o € (0,1), there
exists C'x > 0 such that

d*(a,az ® (1 — a)y) + Cx min{a?, (1 — a)?}d*(z,y) < ad*(a,z) + (1 — a)d?*(a, )
for any a,x,y € X.
Recall that ® : X — R* is called a type if there exists {x,,} in X such that

®(x) = limsupd(z, z,,).
n—oo
Theorem 2.10. ([10, Theorem 2.4]) Assume that (X,d) is a complete and uniformly
conver. Let C be a nonempty closed bounded and convex subset of X. Let ® be a type
defined on C. Then any minimizing sequence of ® is convergent. Its limit is independent
of the minimizing sequence.

In fact, if X is 2-uniformly convex, and ® is a type defined on a nonempty closed
convex bounded subset C' of X, then there exists a unique xy € C such that

2 () + 2Cxd*(xo, ) < D% () (2.1)

for any x € C. In this inequality, one may find an analogy with Opial property used in
the study of the fixed point property in Banach and metric spaces.

2.2 Pointwise Lipschitzian type mappings and fixed points

First, we extend some wider classes of nonlinear mappings studied by Sahu et al. [24] in
a metric space setting.

Definition 2.11. ([24]) Let C be a nonempty subset of a metric space (X, d). A mapping
T:C — C is said to be
(1) pointwise nearly Lipschitzian with sequence {(ay,(+), a,)} if, there exists a sequence
{a,} in [0, 00) with a,, — 0 and for each n € N, there exists a function a,(.) : C — (0, c0)
such that
d(T"x, T™y) < an(x)(d(z,y) + an)
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for all x,y € C;

(2) pointwise nearly uniformly o(-)-Lipschitzian with sequence {a,} if, there exists a
sequence {a,} in [0, 00) with a,, — 0 and there exists a function «(-) : C' — (0, 00) such
that

d(T"z, T"y) < a(z)(d(z, y) + an)
for all x,y € C;

(3) asymptotic pointwise nearly Lipschitzian with sequence {(an(-), an)} if, there exists
a sequence {a,} in [0,00) with a, — 0 and for each n € N, there exists a function
an(.): C — (0,00) and with ay, — a: C' — (0, 00) pointwise such that

d(T"z, T"y) < an(z)(d(z,y) + an)
for all z,y € C.

We say that, an asymptotic pointwise nearly Lipschitzian mapping is

(1) pointwise nearly asymptotic nonexpansive if a,,(z) > 1 for alln € N and o, (z) — 1
pointwise,

(2) pointwise asymptotically nonexpansive [18] a, = 0 and a,(z) > 1 for all n € N and
ap(z) — 1 pointwise.

(3) a asymptotic pointwise nearly contraction if o, — a pointwise and a(x) < k < 1
forall z € C.

A point = € C' is called a fized point of T if T'(x) = x. The fixed point set of T is
denoted by Fiz(T).

3 Existence theorem

First, we prove the existence of fixed point for a pointwise nearly asymptotically nonex-
pansive mapping in a 2-uniformly convex metric space.

Theorem 3.1. Let C' be nonempty closed convex and bounded subset of a complete hy-
perbolic 2-uniformly convexr metric space (X,d). Let T : C — C be a continuous pointwise
nearly asymptotically nonexpansive mapping. Then T has a fized point in C. Moreover,
the set of fixed points is closed and convex.

Proof. Fix x € C. Define the function ®(y) = limsup,,_,., d(T"(z),y) on C. By (2.1),
there exists a unique w € C such that

©*(w) +20xd*(w, y) < ©*(y)
for all y € C. In particular, we have
D2 (w) + 2Cxd*(w, T™(w)) < DX(T™(w)) (3.1)
for all n > 1. Observe that
O(T"(w)) = limsupd(T™(z), T™(w))

< limsupd(T™(T™ "™(x)), T™(w))

m—0o0

< limsup [ (w)(d(T™"(z),w) + an)]

m—0o0

< an(w)(®(w) + an) (32)
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for all n > 1. Hence, from (3.1) and (3.2), we have

D% (w) + 20x d* (w, T"(w)) < ®*(T"(w))
< (an(W)(@(w) + ay))?
= 2 (w)[@*(w) + a2 + 20 (w)ay]

for all n > 1. By the definition of T, a,(w) — 1 pointwise and a,, — 0 as n — oo. Thus,
lim, 00 d(w, T"(w)) = 0, i.e., T"(w) — w as n — oo. By the continuity of 7', we have

T(w) = T( lim T”(w)) = lim 7" (w) = w.

n—oQ n—oQ

CLOSEDNESS OF Fiz(T): Let {z,} be a sequence in Fiz(T') such that lim, ..z, =
for some = € C. Now it remains to show that x € Fixz(T). Note that

d(T" (), T"(2)) < cn(@)(d(2n, ) + an),

which implies that
lim d(T"(z),z,) = 0.
Since
d(z,T"(x)) < d(z, zp) + d(zn, T"(z),

we have, lim,,_,o d(x,T"(z)) = 0. By continuity of 7', we have Tx = x.
CONVEXITY OF Fiz(T): Let z,y € Fiz(T). We only need to prove that z = £2% ¢
Fiz(T). Without loss of generality, we assume that x # y. Note that

d(x,T"(2)) = d(T"(SU) T"(2))
x)(d(z, z —I-an)

-5 1)
cio(bae )

. 7)) < o) (e + o)

| /\

for all n > 1. Similarly, we have

for all n > 1. By triangular inequality, we have
d(z,y) < d(z, T"(z)) + d(T"(2), y)
1 1
< (o) () + ) + (1) (o) a0 )
1
= (o) + au) () + a0 ),
it follows that

lim d(z,T"(2)) = lim d(T"(2),y) = d(x,y).

n—oo n—oo
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Note
Tm 1 1
(0 225 < 5 do o)+ qdle )
2 2 2
1 1 1
< Z Z z
< 5 dl.2)+ onle) (5o 2) + ).
(14 ay(z) an(T)an
= ( 5 >d(:13,z) + 5
Similarly, we have
2@ T (2 1 1 o
(225 < 5 )+ a0 7))
1 1 1
< Z Z Z
< 5 d002) + ) (5000 2) +
_ (1taa(y) an(y)an
= ( 5 >d(y,z) 0
Thus,
™ ™
1
< Lhan(@) dy)  1t+anly) dz,y)  on(@) +only)
2 2 2 2 2

Taking limit as n — oo both the sides, Hence, we have

lim d(:p, 7Z€B€ (Z)> = lim d(y, Z@Z (Z)> = d(:z,y)'

Using Lemma 2.5, we conclude that lim, o, d(z,T7"(z)) = 0. Therefore, we must have
T(z) = z, ie., % € Fiz(T). This completes the proof. O

Remark 3.2. Theorem 3.1 is a natural generalization of Proposition 3.4 and Theorem
3.8 of Sahu et al. [24] in the framework of a hyperbolic 2-uniformly convex metric space.
Theorem 3.1 extends the results of Dehaish et al. [7, Theorem 3.1], Goebel and Kirk
[8, Theorem 1], and Kirk and Xu [18, Theorem 3.4] to the class of pointwise nearly
Lipschitzian mappings which essentially wider than the class of mappings appearing in
[7], [8] and [18].

4 Convergence of Mann iteration process

Lemma 4.1. Let C' be nonempty, closed, convex, and bounded subset of a complete hy-
perbolic 2-uniformly convex metric space (X,d). Let T : C — C be a pointwise nearly
asymptotically nonexpansive with sequence {(a,(-),an)} such that T is uniformly contin-
uous. Assume that > 7 an < 0o and Y o2 (an(p) — 1) < oo for all p € Fix(T). Let
{tn} C [0,1] be bounded away from 0 and 1, i.e., there exist two real numbers a,b such
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that 0 < a < t, < b < 1. The modified Mann iteration process is defined by (1.4). Then we
have the following:

(a) limy, o d(zp, p) exists for all p € Fiz(T).

(b) limy, o0 d(p, T™(x)) = 0 and limy, oo d(Tp, T™(2y)) = 0 for all m > 1, provided
that L = sup,,cn SUPgec 0 () < 00.

Proof. (a) Let §(C) = sup, ,ec d(w,y) be the diameter of C. Let w € Fiz(T). Set
Op = d(xp,w), By = ap(w) and v, = a, L. From (1.4), we have

Ont1 = d(Tpy1,w)

= d(t,T"(xn) ® (1 — tp)xn,w)

< tpd(T(xn), w) + (1 — ty)d(zy, w)

< tpd(T™(2), T"(w)) + (1 — tp)d(zp, w)

< tpap (W) (d(xn, w) + ap) + (1 — t,)d(zp, w)

< thap(W)d(Tn, w) + aptpogn (W) + (1 — ty)d(zy, w)
< ap(w)d(Tn, w) + ay(w)ay

< Bnon + Tn

for all n > 1. Noticing that >~ (8, —1) < coand Y _ 2 ; v, < oo.for all n > 1. Therefore,
from [1, Lemma 6.1.5], we conclude that lim, . d(x,,w) exists.

(b) First, we prove that lim, .. d(xy, T"(x,)) = 0. By Theorem 3.1, T has a fixed
point w € C. Lemma 4.1 implies that lim, .o d(z,,w) exists. Set r = lim,,_,o d(zy,w).
Without loss of generality, we may assume r > 0. Note

lim supd(T™(zy,),w) = limsupd(T"(zy,), T"(w))

n—oQ n—oo

< lim sup(an (w)(d(xn, w) + ap)) = 7.

n—oo

On the other hand, from (1.4), we have
d(xpy1,w) < tpd(T™(xy),w) + (1 — tp)d(xn, w)
for all n > 1. Let U be a non-trivial ultrafilter over N. Then lim, ¢, =t € [a, b]. Hence

r= lizf{n d(Tpy1,w) < tlig{n d(T™"(zp),w) + (1 —t)r.

Since t # 0, we get limy, d(T"(x,, ), w) > r. Hence

r <liminfd(T"(zy),w) < limsupd(T™(zy),w) < 7.

n—00 n—00
So limy, 00 d(T"(zp,w) = r. Since X is 2-uniformly convex, Theorem 2.9 implies

Cx min{t2, (1 — t,)*}d*(xp, T™ (1)) < tnd?(zn,w) + (1 — t,)d* (T (), w)
_d2 ($n+1a w),

where C'x > 0 depends only on X. Since

Cx min{t2, (1 - t,)?} > min{a? (1 - )%} > 0,
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and

n—oQ

lim {tndz(:nn, W)+ (1 —t,)d*(T™(xp), w) — d*(Tp1, W)} =0,

we get
lim d(z,, T"(z,)) =0,

n—oo

which finish the prove of our claim.
Next, we prove that lim, .o d(zy, T™(x,) = 0, for all m > 1. The uniform continuity
of T implies that
lim d(Tz,, T" " (z,)) = 0.

n—oQ

From (1.4), we have
d(Tp41,Tn) < d(zp, T"(2,)) — 0 as n — oo.
Note that

A T(20) < A 2s1) + dtnar, T (@0 11)) + AT (@), T (1))
FA(T (1), T ()
< d(@p, Tpt1) + d(Tpa, Tn+1($n+1)) + ant1(zn) (d(@p41, Tn)
Fant1) +d(T (@), T(2n))
< d(xp, Tpy1) + d(Tpg, Tn+1($n+1)) + L(d(xnt1, Tn) + ny1)
+d(T" (), T (wn))

for all n > 1. Hence, we get lim,_,o d(z,T(zy)) = 0. Again, from the uniform continuity
of T, we have

lim d(T(x,), T*(x,)) =0,

n—oQ

it follows that

A(xp, T* () < d(2n, T(2n)) + d(T(20), T*(x,)) — 0 as n — oo.

Inductively, we have
lim d(z,, T (z,) =0

n—oQ

for all m > 1. This completes the proof. U
We now establish main result of this section.

Theorem 4.2. Let C' be nonempty, closed, convex, and bounded subset of a complete
hyperbolic 2-uniformly convex metric space (X,d). Let T : C — C be a pointwise nearly
asymptotically nonexpansive with sequence {(cu,(+), an)} such that T is uniformly continu-
ous and SUp,cy SUPycc On () < 00. Assume that o7 1 an < 00 and Y ooy (an(p)—1) < 0o
for all p € Fix(T). Let {t,} C [0,1] be bounded away from 0 and 1, i.e., there exist two
real numbers a,b such that 0 < a < t, < b < 1. The modified Mann iteration process is
defined by (1.4). Consider the type ®(x) = limsup,,_, ., d(zn, z) on C. If w is the minimum
point of ®, that is, ®(w) = inf{P®(x): x € C}, then T(w) = w.
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Proof. Suppose that w is the minimum point of ®. For any m,n > 1, we have

2 (:En %W) b Cxd(w, T™(w)) < %dz(azn,w) + %dz(azn,Tm(w)).

Letting limit as n — oo, we get

¢2<%m<w>> FOxd(w, T"(W)) < 58%(w) + 3(T™(w)) (4.1)

for any m > 1. Using Lemma 4.1, we get

(T (w)) = limsupd(z,, T"(w))

n—oo

< lim sup [d(:ﬂn, T™(zp) + d(T™(zy), T (w)) |,

n—oQ

< limsupd(T™(zy,), T (w))

n—oo
< lim SUP(am(w)(d($na w) + am))
n—oo
= am(w)(®(w) + am)
for any m > 1. Since w is the minimum point of ®,we have

P(w) < @(%W)

for any m > 1. From (4.1), we have

+ Cxd*(w, T™(w))

B2(w) + Cx d(w, T™(w)) < ¢2<M>

< JPW) + BT W)
< 3P+ ;5 an () (@) + an)P

for m > 1. Taking limit superior as m — oo, we get

®?(w) 4+ Cx limsup d?(w, T™(w)) < ®%(w).

m—0o0

This implies that lim,, .. d(w, T™(w)) = 0. Therefore, T'(w) = w, i.e., w € Fiz(T). This
completes the proof. O

Remark 4.3. Theorem 4.2 extends the result of Dehaish et al. [7, Theorem 4.1] to
pointwise nearly Lipschitzian mapping which essentially wider than the mapping appearing
in [7].
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Abstract

This work is devoted to the regularity properties of the American
options value function, when there are brusque variations in prices.
We assume that there are finite number of jumps in each finite time
interval and the asset price jumps in the proportions which are in-
dependent and identically distributed. These properties can be used
to investigate the optimal hedging strategies, optimal exercise bound-
aries etc. for the options in jump-diffusion process.

Keywords: American Option, Jump-Diffusion Model, Poisson Pro-
cess, Lipschitz Continuity, Weak Derivatives.

1 Introduction

The pricing of options and the corporate liabilities have been developed significantly after
the classical paper by Black and Scholes (1973). Although several techniques for the
calculation of the value of the European option have been proposed in closed-form, the
American options are still open for further research and consideration, causing an extensive
literature on numerical methods.

Recently, in Israel and Rincon (2008), the American options problem using inequality
variational systems, and numerical methods based on finite elements and finite difference

*Corresponding author (Sultan Hussain) Tel.: +92 (0)333 9485988.
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techniques is solved properly. Indeed, as it has been proposed also in Jaillet et. al. (1990),
the problem to find the value of a put American option can be equivalent to getting the
solution of a system of variational inequalities provided that this formulation respects some
necessary hypotheses, see also Isreal and Rincon (2008). Jaillet, Lamberon and Lapeyre
(1990) rely on the link between the optimal stopping and variational inequality in order
to exploit the theory of American options. Pham (1997) investigated the regularity of the
value function of the put American option in jump-diffusion process using the properties
of the optimal exercise boundary. For more detailed discussion on the value function of
the American options we refer the readers to the papers by Chiarella and Kang (2011), El-
Karoui, et. al. (1998), ellot and Kopp (1990), Hussain and Shashiashvili (2010), Hussain
and Rehman (2012), and books Glowinski, et. al. (1981), Karatzas and Shereve (1998),
Lamberton and Lapeyre (1997), Shreve (2004) etc.

We assume the interest rate and volatility are Lipschitz functions of time, payoff is
arbitrary bounded from below convex function, and use purely probabilistic approach to
obtained rigorous estimates for the first and second order derivatives of the value function
of the put American options in order to use these results in our next work to construct uni-
form approximations for the discrete time hedging strategies as well as for the investigation
of the optimal exercise boundary of the put American options.

In Section 2, we set the basic notation and we formulate our model. Thus, we consider
a financial market with two assets, i.e. the value of a money market account and the share
of a stock whose price jumps proportionally at some times 7; following the Poisson process,
similarly as in Pham (1997). Note that in order to deal with this problem, following also the
existing literature, we recall that the American options value function can be considered
as the value of a function of an equivalent optimal stopping time problem. Thus, some
preliminary results are presented here. Finally, in Section 3, the regularity properties of a
put American option are derived solving a system of variational inequalities.

2 Notation - Preliminary Results

Let (Q,F,P) be a probability space on which we define a standard Wiener process
W = (Wy)o<i<r, a Poisson process N = (Ny)o<i<r with intensity A and a sequence
(U;)j>1 of independent, identically distributed random variables taking values in (—1, 00).
Assume that the time horizon T' < oo is finite and the o-algebras generated respectively
by (Wi)o<i<r, (Nt)o<i<r, and (Uj);>1 are independent. Denote by (F;)o<i<r the P-
completion of the natural filtration of (W), (N¢) and (U;)I<n,, j > 1,0 <t <T.

On a filtered probability space (Q, F,F;, P)o<i<r consider a financial market with
two assets my,0 < t < T, the price of a unit of a money market account at time ¢, and
S, 0 <t < T, the value at time ¢ of the share of a stock whose price jumps in the propor-
tions Uy, Us, ..., at some times 71,72, .., see also Pham (1997). We assume that the 7;’s
correspond to the jump times of a Poisson process.

The evolution of the assets m; and S; obeys the following ordinary and stochastic
differential equations respectively,

dmy = r(t)ymudt, mo=1, 0<t<T,
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Ny
Sy = S,— | b(t)dt + o(t)dWy +d | Y U;
j=1

We assume that (b(t), Fi)o<i<r is a certain, progressively measurable process; the deter-
ministic time-varying interest rate r(¢) and the volatility o(t) are continuously differen-
tiable functions of time, and the following requirements are satisfied:

0<rt) <7, 0<ag<o(t)<a [b{)<T,

r(t) = r(s)| +|o(t) —o(s)] < Kt — s, (1)

where s,t € [0,T] and 7, o, & and K are some positive constants.
From the above stochastic differential equation, the dynamics of S; can be described
by:
Nt

=5 [T[(1+U) | exp M (b(u) _ "25“)) du + /Ot U(u)qu} .

Jj=1

It is known, see for instance Lamberton and Lapeyre (1997), that the discounted stock
price S; = e~ Js r(wdug, is a martingale if and only if

/0 () = /O )i — ME(UY), @)

In this brief paper, we investigate the regularity properties of the American option
value function with a nonnegative, non-increasing convex payoff function g(z),z > 0. We
assume that ¢g(0) = g(0+). Of course, a typical example of this family of functions is the
put American option with payoffs g(z) = (L — )+ where L is the exercise price.

In the next paragraphs of this section, we present some necessary and preliminary
results for the better understanding, and evaluation of our main outputs.

First, it is necessary to recall that the American option value function v(t,z),z >
0,0 < t < T, can be considered as the value function of a relevant optimal stopping
problem (see, for instance Karatzas and Shereve (1998), Section 2.5). In particular

o(tz) = sup B {exp (— /tTr(v)dv> g(ST(t,x))} 2>0,0<t<T, 3)

TE€ET, T

where T 7 denotes the set of all stopping times 7 such that ¢ < 7 < T, and the stochastic
process S, (t,2),t < u < T satisfies the same stochastic differential equation as above, i.e.

Ny
dS,(t,x) = Syu_(t,z) | b(u)du + o(u)dW, +d Z U, ,t<u<T, (4)
J=1+Ny

with the initial condition S;(t,z) = z,z > 0.
The unique solution (S, (¢, ), Fu)i<u<r of (4) is given by the exponential

Nu

Sutr) =z | [ A+U5) e [/tu (b(u) - “2§u)> du + /tuo(u)qu} .

J=14+N;
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Condition (2) leads to

2 Nu
S.(t,z) = exp [lnx + [ (r(u) — \E(Uy) — UT(U)) du+ [ o(u)dW, + %: 1ln(l +Uj)| .
Jj=N¢+

Now, we can introduce the new stochastic process (X, (¢, z), Fu)t<u<r

Ny

u 2 u
Xu(t,y) = y+/ <T(u) “AE(U) -2 (v)> dv+/ o()dW, + Y In(1+Uj),
t t J=Ne+1
t<u<T, —co<y<oo, Uje(-1,00), j=1,2,....
Remark 2.1. Profoundly,
Su(t,z) =exp[Xy(t,In2)], t<u<T x>0, (5)

and for an arbitrary stopping time 7, t < 17 < T, we obtain

9(S-(t, ) = (X, (t,Inx)),
where Y(y) = g(e¥), —oo <y < oo is the new payoff function.

Now, it is clear that the corresponding optimal stopping time problem is derived
straightforwardly by just substituting (5) into (3), having now

u(t,y) = sup E [exp (—/ r(v)dv) w(XT(t,y))] , (6)
T€Te, T t
with 0 <t < T and —o0 < y < oo, then we obtain
v(t,x) =u(t,Inz), >0, 0<¢t<T.

In what follows, the next known result, from Hussain and Shashiashvili (2010), is
needed

Lemma 2.2. Let g(z),x > 0 be a nonnegative, non-increasing convex function. Then the
new payoff function defined by ¥ (y) = g(e¥), —0co < y < oo is Lipschitz continuous, that
18,

[ (y2) — (1) < 9(0)ly2 — w1l 1,92 €R.

Thus, using the scaling property of the Brownian motion we can express the value
function u(t,y) of the optimal stopping time problem (6), see Jaillet, et. al. (1990), as
follows

u(t,y) = sup E

exp (7 tt+T(T*t) T(’l/)d'l)) w(y + J‘f‘#T(T*t) (T(U) _ )\E(Ul) _ #) d'U

T€T0,1
- Nijrr-v)
+/ VI —to(t+o(T—1)dW,+ > In(l+ Uj)) ; (7)
0 j=1

where 7,1 denotes the set of all stopping times 7 with respect to the filtration (F,)o<u<1
taking values in [0, 1].

Finally, we conclude the preliminary results of this section by proving the following
theorem.
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Theorem 2.3. The value functionu(t,y),0 <t < T,—o00 < y < oo of the optimal stopping
problem (6) is Lipschitz continuous in the argument y and locally Lipschitz continuous in

ti.e.
u(t, y) —u(t,2)] < g(0) ly — 2|, y,2 € R0<t <T, (8)
A
u(t,y) — u(s, < ——|t — s, 9
ut,9) ~uls )| < Ll =] )
where A is some nonnegative constant depending on parameters T, &, g(0), A\, E(Uy), K
and T'.

Proof. Fixing any 7 in T; 7 and y, z € R, and using Lemma 2.2, we take

’E exp (— /tTr(v)dv) V(XA (t,y)) — E exp (— [r(v)dv) w(XT(t,z))’

< E|X-,—(t,y)_X’r(tvz)|
< 9(0) [y —=|.

Benefiting ourselves by the well-known property that the difference between supre-
mums is less or equal than the supremum of difference leads to the result (8). To show the
second part of the theorem, i.e. (9), we shall use the expression (7) for the value function

u(t,y).

Take any 7 € 7,1 we can write

R t+7(T—t) 2 T
e ST )r(q;)d'u,(/}<y +/ (r(v) — \EU, — 02(1))) dv + \/ﬁ/ o(t+v(T —t))dW,
t 0

Nijr(r—t)

(T s s+7(T—s) 2
+ Z n(1+ Uj) )Eefs+( “<v>dv¢(y+/ <r(v)AEU1“2(”))du

Nojpr(T—5)

+m/ (s + (T — 5))dW, + Z 1(1+Uj)>’

w<y+ /t B <r(v) _\EU; — "2“”) dv

Nijr(r—t)

+VT / (t+o(T — £))dW, + Z 1+U)> e ST rw)dv

<FE

’e— ftt+T<T7t) r(v)dv _ e f:+T(T75) r(v)dv
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’w(;; + /tm(m) (r(v) ~ \EU; — “22@)) dv + \/ﬁ/o o(t+v(T — t))dW,

Niyr(T-1)

+ > ln(l-i-Uj))
j=1

¥ (y + /:M(TS) <7‘(v) — A\EU; — 022(1])) dv + \/Ti—s/OT o(s+v(T —s))dW,

Nojpr(T—5)

+ z:: In(1 + Uj)> ‘

<g(0)E [ ‘67 JATE @)y _ o= [T rw)d

B /:+T(T—s) (r(v) _AEU, — 022(0)) dv‘

t7(T—t) 2
+ ’/ (r(v) — AEU; — (72(1})> dv
t

+ /T (\/T —to(t+o(T —t)) — VT —so(s+v(T — s))) dw,
0
Niyr(T—t)
+ > m(+uy|f. (10)
J=Nsjr(r—s5)+1

Let us denote R(u) = [

o T(v)dv,0 < u < T, and using the mean value theorem, we

can write
(Tt P t+7(T—t) s+7(T—s)
’67 JTET Oy _ o= [T (e < / r(v)dv */ r(v)dv
t s
< [(RE+7(T—1) — R(t) — (R(s + 7(T' = 5)) — R(s))|
< 27|t—s|.

(11)

Similarly, we use the same arguments and obtain

/t ey <r(v) CNE(U) — ”22(”>> dv — / e (r(v) ~ AE(UL) — 022(0)) dv

5,2
<2 (T+)\E|U1 + 2) |t — .

(12)

Moreover, we fix 7,0 < 7 < 1, and 0 < s < ¢ < T, using the requirement (1), on o(t) we
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write
2
FE

/OT (\/ﬁ ot +v(T—1) - VT —so(s+v(T - s))) AW,

< E T(\/T—to(t—l—v(T—t))—\/T—sa(s+v(T—s)))2dv
0
< /1(\/T—ta(t—i—v(T—t))—\/T—sJ(s+v(T—s)))2dv
0
< 2/0 (T — 1) (o(t + (T — 1)) — o(s + v(T — 5)))% do

+2/01 (Jf— \/m)Q o2(t + v(T — t))dv.

From here we obtain

- 2
E / (\/T “to(t+u(T 1) — VT —s o(s+o(T — s))) AW,
0
2K2T? + 52 )

Since (Uj)j>1 be a sequence of independent, identically distributed, integrable random
variables, therefore we can find

Niyr(r—t) Niyr(T—1t)
E > In(l1+U;)| = E > IIn(1+ U;)|
j:Ns+T(T—s)+1 j:NS+T(T78)+1

Nitr(r—t)—Nsjr(T—5)

= E > In(1 + U;)|
j=1
N—s)a-)

E Y Im(1+U)l.
j=1

Since Ny is an increasing function of time and 7 < 1 so we can write

Nitr(r-1) )
E > (14U < E D m(1+U)
J=Nsir(r—s)+1 J=1
E(N;_,) E|In(1+Uy)|
A En(1+0Uy)|(t—s), (14)

Substituting (11)-(14) in (10) and using the fact that the difference between supremums
is less or equal than difference supremum of the difference, we complete the proof. O

In the next section, the main results of the paper are presented.

3 Variational Inequalities

In this section, the variational inequalities of the value function are developed in order to
investigate the regularity results of the value function (3). Let S; = e~ Jo "(Wdug, s the

7
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discounted stock price, then the discounted price function
o(t,z) =e" Js r(wdug (¢, zelo 7"(“)d“), 0<t<T,z>0 (15)

of the option at time ¢ is C? on [0,T) x Rt (see, Laberton and Lapeyre (1997)) and
between the jump times, satisfies

t o ~ t 9

o(t,S;) = v(0,5) + 8—(u,Su)du—|— o — (1, 8,)S, (~AE(U1)du + o (u)dW,)
0 Ju x

1 [Po0*%, & .
_ - 2
+5 ] gaalwSuo Sdu+§:( 73+ 8r,) = 8(73,55,-)) (16)

The function o(t, ) is Lipschitz of order 1 with respect to x and with S, = S, (14 Uj),
j=1,2,....
The process

Ny

M, = Z (@(rj,érj) - ﬁ(fj,éﬁ_)) - A/ot/ (@(u,gu(l +2)) — 17(u,§u)> dv(z)du (17)

is a square integrable martingale, where v(z) is the law of the process U.
Combining (16) and (17) we obtain that

~ o 5 ~ 00 + 1 -~ 0% 5
5 _ - 2
a(t,5) /O [ o0 (0, 8.) ~ NEULS, 5 (0, S,) + 50 ()3 (u,5,)

_)\/ (80, 31+ 2)) — 5w, 5.)) dy(z)}du
is a martingale, see Israel and Rincon (2008), and therefore

v ~ . -
1 2

502 (WS35 (1, 5,) - )\/ (f)(u, Su(1+2)) — 9(u, S*u)) dv(z) <0 (18)

a.e. in [0,7) x R.

0o

+

From Pham (1997), we know that if the payoff function is convex and non-increasing
then the price function of the put American contingent claim is a convex function of the
stock.

Therefore, we can write ,

0%v(t,x)
92 >0 (19)
a.e. in [0,7) x R.

Theorem 3.1. The mapping <(t,x) = x v(t,xz) is Lipschitz continuous in x and locally
Lipschitz continuous in the argument of t, i.e.

s(t,z) —<(t,y) <2 g(0)]z —yl, 0<t<T, 0 <z <y < oo, (20)
|<(tm)—§(sx)\<&\t—s| 0<s<t<T, >0 (21)
) ) —\//—ZTt ) — — ) )

where the constant C' is the function of 7, &, g(0), A\, E(Uy), K and T.
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Proof. Consider that v(t,2) = u(t,Inz), > 0,0 <t < T, we can write

[s(t,x) =<(t,y)l = [z ut,Inz) -y ult,Iny)|
<z u(t,Inz) —z u(t,Iny)| + |z u(t,Iny) — y u(t, Iny)|.

Using the bound (8) and the mean value theorem we arrive to (20).
The expression (21) derives using the same arguments as previously, and the bound (9). O

Proposition 3.2. The second order weak partial derivative ;(2 of the value function

(3) satisfies with respect to x the local Holder estimate

< D
— /T_t7

where D is a nonnegative constant depends on the parameters 7, @, o, g(0), A\, E|Uy],

E(l‘fgjll) K, T.

5 | 0?v(t, x)
0x2

x>0, 0<t<T,

Proof. Using the expression (15), and from (18) and (19), we obtain the system of in-

equalities
—r(t)o(t, ) + 2 \pBU e Jo r(wdudulbe) 2 5242 fo r(wdu2v(te)
f)\f (t,z(1 4 2)) —v(t,x))dv(z) <0 a.e. in [ ,T) %
% >0, x> 0.
(22)
Also since v(t,x) = u(t,Inz), x > 0,0 <t < T, we have
ov(t, r) Ou(t,Inx) 6v(t :E) 1 du(t,Inx)
ot ot ’ ox T Jy ’ (23)
2
{ agitm) %8 ugy,;nz) _?gau(ggl/nx)’ 0<t<T,z>0.

Substituting the latter relations and using the results of the Theorem 2.3 in the system of
inequalities (22), we have

0%v(t, x)
ox?

2 [T r(v)dv

< ”TQQ {r(t)v(t,x) + avg; D B a”gg;x) A ‘/ (0(t,2(1 + 2)) — v(t, ) dv(2) }

2 62FT A |U1‘

< T —— + MNg(0O)E Ag(0)E

< 2o [0+ = om0 ({2)]
D

<

T oa?T -t

Thus, the required result is derived. O

Before, we proceed with the main result of this section, we need to state and prove
the following result.
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Lemma 3.3. For the function y(t,y) = y %Z’y),() <ty <ty < T,y >0, of the value
function (8) we have the following bound

y+h y+h
i [ e -l [T ) -2l

IN

Iv(t2,y) — (t1,y)l

+  (y+h)u(te,y +h) — vty + h)| +ylv(te, y) — v(t1y)]
y+h
v/ |u<t2,z>_v<t1,z>|d4,

where h > 0.

Proof. We can express the difference

Y(t2,y) = v(t1, y) = v(t2,y) — (2, 2) + (L2, 2) — y(t1, 2) +v(t1, 2) — v(t1,v),

for any positive real number z.
Integrating both sides with respect to z over the interval [y, y + h], we obtain

y+h y+h
s <oty = 5| [ Gl —stmaas+ [T ) -2

y+h
+ [ et - v(tl,y»dz} (24)

Simplifying the second integral, we have

y+h y+h v(ts, 2 v(ty, z
[ ot e = [ z<8 7)ol )>dz
= (y+h)(vte,y +h) —o(t,y + h)) —y(v(ta, y) —v(t1,y))

y+h
- / (v(t2, 2) — v(t1, 2))dz.

Combining the latter expression with (24), the proof is complete. O

In the next, a very interesting result for the value of a put American option is derived.

Theorem 3.4. The mapping v(t,z) = xavét .) satisfies with respect to time argument

local Hélder estimate with exponent 1, i.e.,
G+zxz H
t,x) —vy(s,2)| < ———
[y(t,z) = (s, z)] N
where G and H are positive constants depend on the parameters 7, &, o, g(0), A, E(Uy),

E({4L), K and T,

lt—s|2,0<s<t<T,x>0, (25)

Proof. From the continuity of % and the relations (23), using Proposition 3.2 we can
write
ov(t, x) ov(t,y)

D
t,x)—(t, =|x — < z—y|, 0<t<T, 0<zx<y<oo.
e )t )l = o 2 =y LD < Dy ’
(26)

10
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Application of the bounds (21) and (26) in Lemma 3.3 gives

L[ vt D vth D
Y(t2,y) =yt y)| < { ————(z—vy)dz + ——— (2 —y)dz
R T ] O L Ml <= G
Cly+h) Cy yth }
+ e — |+ ===t — t1]| + ——t2 — t1]dz
e =l ot =i+ [ e )
_ 1{ 2D 4oy 200 g S0y, Sy t@
T ORVT 8 VT N VT N T
Let us choose h = C* |ty — 1|2 from the latter estimate we get
1 2C y 1
ta,y) — v(t1, < ——|(2DC*+ =) [t —t4]2 +2Clty — ¢
) sl < o= |( )ttt 42 Ca — |
2 QCy 1
< —= (2D "+ =2 42T C)|t2 —ta]2,
- T—tz( o T )'2 i
the minimum of which is attained at the point C* = \/%.
From here, the required result is derived. O
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Abstract

In this paper, we obtain a sufficient condition for the existence of the solution
for a second-order difference equation with summation boundary value problem
at resonance, by using some properties of the Green’s function, the Schaefer’s
fixed point theorem and intermediate value theorem. Finally, we present an

example to show the importance of these result.

Keywords: boundary value problem; resonance; fixed point theorem; existence.

(2010) Mathematics Subject Classifications: 39A05; 39A12.

1 Introduction

The study of the existence of solutions of boundary value problems for linear second-
order ordinary differential and difference equations was initiated by Ilin and Moi-
seev [1]. Then Gupta [2] studied three-point boundary value problems for nonlinear
second-order ordinary differential equations. Since then, nonlinear second-order three-
point boundary value problems have also been studied by many authors, one may see
[3-6] and references therein. Also, there are a lot of papers dealing with the resonant
case for multi-point boundary value problems, see [7-11].

In [8], J.Liu, S.Wang and J.Zhang studied the existence of multiple solutions for
boundary value problems of second-order difference equations with resonance:

Au(t—1)=g(t,u), te{l,2,..,T}, (1.1)
w(0) =0, u(T+1)=0. (1.2)

Using Morse theory, critical point theory, minimax methods and bifurcation theory.

!Corresponding author
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In this paper, we study the existence of solutions of a second-order difference

equation with summation boundary value problem at resonance

APu(t — 1)+ f(t,u(t)) =0, te{1,2,.. T}, (1.3)
u(0)=0, w(T+1)=a) u(s), (1.4)
s=1
2('+1
where g =1,T>3,ne{l,2,...,T—1} and f is continuous function.
an(n +1)

In this paper, we are interested in the existence of the solution for problem (1.3)-

(1.4) under the condition 37%7111)) = 1, which is a resonant case. Using some properties

of the Green’s function G(t, s), intermediate value theorems and Schaefer’s fixed point

theorem, we establish a sufficient condition for the existence of positive solutions of
2T+ _ 4
an(n+1)

Let N be a nonnegative integer, N, ; ={k € N| i <k <j} and N, =Ny,.
Throughout this paper, we suppose the following conditions hold:

problem

(H) f(t,u) € C(Nry1 x R, R) and there exist two positive continuous functions
p(t),q(t) € C(Npyq, RT) such that

[f (8 tw)| < p(t) + q(t)|ul™, t € Ny, (1.5)

where 0 < m < 1. Furthermore, lim f(¢,tu) = oo, for any ¢t € Ny .

u—£o00
To accomplish this, we denote C(Nz, 1, R),the Banach space of all function u with
the norm defined by |lu|| = max{u(t) | ¢t € Npyy1}.

The proof of the main result is based upon an application of the following theorem.

Theorem 1.1. ([12]). Let X be a Banach space and T : X — X be a continuous and
compact mapping. If the set

{r e X : x=XI(x), for some X\ € (0,1)}
15 bounded, then T has a fixed point.

The plan of the paper is follows. In Section 2, we recall some lemmas. In Section

3, we prove our main result. Illustrate example is presented in Section 4.

2 Preliminaries

We now state and prove several lemmas before stating our main results.
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On a summation boundary value problem for a second-order difference equations...3

Lemma 2.1. The problem (1.3)-(1.4) is equivalent to the following

T

u(t) = 3Gt 8) f(s, u(s) + “(TT—Ll)t, (2.1)
where
at(T+1—s)—tat(n—s)(n—s+1)
1 — (T + 1)(Oé — 1)(t — S), S € Nl,tfl N Nl,nfl
G(t,s) = T+ D=1 qat(T+1—s)—sat(n—s)(n—s+1), se€Ny,
at(T+1—-s5)—(T+1)(a—1)(t—5s), seN
at(T+1—s), seNyr NN, p

(2.2)
Proof. Assume that u(t) is a solution of problem (1.3)-(1.4), then it satisfies the
following equation:

t—1

u(t) = Ci+ Cat =Y (t = s)f(s,u(s)),

s=1

where C1, Cy are constants. By the boundary value condition (1.3), we obtain C; = 0.

So,
u(t) = Cot — tz;(t ) (s, uls)). (23)
From (2.3),
iu(s) 77“ Mt e, n:;: (s

_ 77(772+ Ve, - %;(n —5)(n — s+ 1)y(s).

From the second boundary condition, we have

(2T +2—an(n+1))Cy =2 Z(T—l— 1—3)f(s,u(s))+a Z(n —s)(n—s+1)f(s,u(s)).
s=1 s=1 24)
Since j%:l)) =1, then (2.4) is solvable if and only if
D (T +1—5)f(su(s) = %Z(U —s)(n—s+1)f(s,u(s))

s=1 s=1
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Note that
w(T+1)=> uls)= (T+1)Cy— Y (T +1—5)f(s,uls))
S10 Dy LS )+ 1 ) (s, u(o)).
and then
2 n
Cr =g [U(T =30 ;TJrl—s)f(s,U(S))
SOIERIIE 9/ u(s)
e {u@ +1) ;u@ + ;@ +1—8)f(s,u(s))
SIIERIIEE s>f<s,u<s>>]
We now use that u(7 + 1 iu to get
o) g u(T +1)
T+ D(a-1) [“(T+ D ;“(S)} T+1°
and
o T 1 n—1
w(T +1)
T+1

Hence the solution of (1.3)-(1.4) is given, implicity as

at r 1221
R ey [;@ #1905 0(6) = D= )+ 1= )5 (o)
SN = ) fsu(s)) + MY, (2.5)

T+1

s=1

According to (2.5) it is easy to show that (2.1) holds. Therefore, problem (1.3)-

(1.4) is equivalent to the equation (2.1) with the function G(t, s) defined in (2.2). The
proof is completed. ]
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On a summation boundary value problem for a second-order difference equations...5

Lemma 2.2. For any (t,s) € Ny X Npyy, G(t, s) is continuous, and G(t,s) > 0 for
any (t,s) € Nyp x Ny p.

Proof. The continuity of G(¢,s) for any (¢,s) € Ny ; x Npy4, is obvious. Let

G(ts) = at(T+1—s) — %at(n C = s+ 1) — (T+1)(a— 1)t —s),

where s € Ny, 1 NNy ,_.

Here we only need to prove that g;(¢,s) > 0 for s € Ny;_; NNy, _1, the rest of

the proof is similar. So, from the definition of ¢;(¢,s),n € N; r_; and the resonant
2(T+1)
an(n+1)

condition = 1, we have

G(ts) = at(T+1—s) — %at(n—s)(n—s—l—l) (T + Da—1)(t—9)
:(T+1)(t—s)+as(T+1—t)—%at(n—s)(n—sﬂ)
> (T+1)(t—s)—%[tn(n+1)—23(T+1—t)]

S(T+1)(t—s) -2

2
T+1
>(T—i—1)(t—s)—m
>(TH+1)({t—-—s—1)

>0,

for s € Ny;—1 NNy, ;. Since t > s and n(n+1) > 2(T"+ 1 —t) where ' > 3. The

proof is completed. ]
Let ]
G*(t,s) = ;G(t, s). (2.6)
Then

(o(T+1—5) = Ja(n—s)(n—s+1)
— l<T+ 1)(0[ — 1)(t — S), S € Nl,t—l N Nl,n—l

1
* t — o 1 _

G*(t,s) T+ D=1 (T +1—s)—sanp—s)(n—s+1), s€Ny_

aT+1=s)—1(T+1)(a=1)(t—s), seN,
a(T+1—3s), s € Nypr NN, 7.
(2.7)

Thus, problem (1.3)-(1.4) is equivalent to the following equation:
T
* ulT +1)

= ;tG (t,s)f(s,u(s)) + 1t (2.8)
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By a simple computation, the new Green’s function G*(t,s) has the following

properties.

Lemma 2.3. For any (t,s) € Ny X Npyy, G*(t, s) is continuous, and G*(t,s) > 0
for any (t,s) € Nyr x Ny p. Furthermore,

lim G*(t, s) := G*(0, s)

t—0
B 1 aT+1—s)—3an—s)(n—s+1), seNy,,
(T+1)(a—=1) |a(T+1—5), seN, 1.
(2.9)

Lemma 2.4. For any s € Ny 1, G*(t, s) is nonincreasing with respect tot € Npyq, and
AtG (

) <0, and 285D — 0 for t € N,. That is, G*(T +1,s) <

for any s € Npyq, Y

G*(t,s) < G*(s, s) where

G*(t,s) < G*(s, )

B 1 a(T+1—-s)—2am—s)(n—s+1), se€Np
S TH+D(a-1) |a(T+1—-5), seN,r
(2.10)
G*(t,s) > G (T'+1,s)
B 1 (T+1)(T+1—-s)—sa(n—s)(n—s+1), seNy,,
ST+ D)(a=1) | (T+1)(T+1-s), s €N, 1.
(2.11)
Let
u(t) = tw(t). (2.12)
Then w(7T +1) = (T + 1)w(T + 1), and equation (2.8) gives
= G (t,9) (s, sw(s)) + w(T +1). (2.13)
Now we have
y(t) =w(t) —w(T +1). (2.14)
Then y(T'+ 1) =w(T + 1) —w(T + 1) =0, and equation (2.13) gives
THZG*t s (y(s) + w(T +1))). (2.15)

We replace w(T + 1) by any real number A, then (2.15) can be rewritten as

T

y(t) = 7 > G (t,5) f (s, 5(y(s) + A)). (2.16)
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The following result is based on the Schaefer’s fixed point theorem. We define an
operator 7" on the set 2 = C(Npy,) as follows:

Tylt) = 7 D06 (4 5) s 5(u(s) + X)), (217)
Lemma 2.5. Assume that f € C(Npyy x R, R), .1 G*(t,8)q(s) < T+1 and (1.5)

holds. Then the equation (2.16) has at least one solution for any real number \.

Proof. We divide the proof into four steps.

Step L. T maps bounded sets into bounded sets in ). Let us prove that for any R > 0,
there exists a positive constant L such that for each y € B = {y € C(Nry1 X R) :
|yl < R}, we have |[(T'y)(t)|| < L. Indeed, for any y € Br, we obtain

IO = |7 6 ors(u(s) +3)

< * * m
= T+1ZG” T+12Gt8’q )+ A

1 . . .
< T—HZG(t’S +—ZG (t,s)a(s)(lly(s)I| + 1Al

“ R+H/\H )

<
= T+1ZG T+1 ZG
= L. (2.18)

Step II. Continuity of T'. Let € > 0, there exists 6 > 0 such that for all t € Ny,
and for all z,y € Bg with |(¢,t(x(t) + X) — (¢, t(y(t) + A)| < 9, we have

| f(tt((t) + A) = f(tt(y(t) + N)| <€

Then, we obtain

(00~ YO < |7 G 5(0(9) +N) = F5,5(u(5) + )

> Gt s)

This means that 71" is continuous in €.

<
- T+1

Step III. T(Bgr) is equicontinuous with Br defined as in Step II. Since Bp is
bounded, then there exists M > 0 such that |f| < M.
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For any € > 0, there exists 6 > 0 such that for t;,t, € Ny

G (t2.8) = G"(11,9)] < 5
Then we have
[(Ty)(t) = (Ty)(1)] < 7:%;[Z;|G*@ms> G (11, )1 (s 5(y(5) + X))

T

M * *
< T—H;‘G (ta2,5) — G*(t1,5)|
= M% < e

This means that the set T(Bg) is an equicontinuous set. As a consequence of
Steps I to III together with the Arzela’-Ascoli theorem, we get that T is completely
continuous in 2.

Step IV. A priori bounds. We show that the set
E={y e C(Npr1,R) / y=puTy for some p € (0,1)} is bounded.

By Lemma 2.1, assume that there exist y € 0Bg with ||y(t)|| = R and u € (0,1) such
that y = uT'y. It follows that

[y = Z G (t,5)f(s,s(y(s) +A))

T

gimﬂzmssuwu> )

<T%Ié@@s +z@ss ) Uyl + I
f;%ﬁim@m@+ﬁgﬁﬁgw@m@

— L (2.19)

This shows that the set E is bounded. By the Schaefer’s fixed point theorem, we
conclude that 7" has a fixed point which is a solution of problem (1.1). O

3 Main Results

In this section, we prove our result by using Lemmas 2.5-2.7 and the intermediate
value theorem.
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Theorem 3.1. Assume that (H1) holds. If S.'_ G*(s,5)q(s) < 1, then the problem
(1.3)-(1.4) has at least one solution, where

IR P _
G*(s,s) = ! {Q(T—i_l s)—za(m—s)n—s+1), s€Ny,

(T+D)(a—=1) |a(T+1-2s), seN,r
Proof. Since (2.19) is continuously dependent on the parameter \. So, we should

only investigate A such that y(7"+ 1) = 0 in order that u(7'+ 1) = A.
Equation (2.16) is rewrite as

T

where )\ is any given real number.

Equation(3.1) show that there exists A such that

L) =y (T +1) = T+IZG* (T +1,5)f(s, s(yx(s) + A)) (3.2)

and we can observe that, y\(T + 1) is continuously dependent on the parameter A.

To prove that there exists A* such that y,-(T + 1) = 0, we must to show that
lim L(\) = oo and )\lim L(\) = —o0.
——00

A—00
Firstly, we prove that )\lim L(\) = oo by supposing that Alim L(\) < oo as acon-
—00 —00
tradiction. Therefore there exists a sequence {\,} with lim L(\) = oo such that
n—oo
lim L(\,) < oo. This implies that the sequence {L(\,)} is bounded. Since the

An—00
function f(t,ty) is continuous with respect to ¢t € Ny, ; and y € R, we have

f(ttyr, (1) + X)) >0, t€Npyy (3.3)

where ), is large enough, Assuminh that (3.3) is true and using (3.1), we have

yr» =0, t€Npy. (3.4)
Therefore,
Jim (8t (ya, (1) + An)) = 00, € Nrya. (3.5)
From (H), we get
Alim f(t,tu) =00, t € Npy. (3.6)
—00

From (3.2),(3.5) and (3.6), we have

n—)OO

T
lim yy (T+1) = Jim D GHT +1,9)f (s, 5(yx.(5) + An)) (3.7)
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3(T-1)
> ] *
= A}llgloo Z G (T + ]-a S)f(37 S(y)\n<8) + )‘n))
—L(r-1)
= 00, (3.8)

we find that this result contradicts our assumption.

We define
Sp={t € Npyy | f(t,t(yn,(t) + An)) <O}

where )\, is large. Note that S, is not empty.

Secondly, we divide the set S, into set §n and set §n as follows:
Sy ={t€ S, | yr, + Ay >0} and S, ={t €S, |yr + A <0}

where S, N §n = (), S, U §n = Sn. So, we have from (H) that §n is not empty.

In addition, we find from (H) that the function f(¢,tu) is bounded below by a
constant for t € Ny and A € [0, 00). Thus, there exists a constant M (< 0) which is
independent of ¢ and A,, such that

fttyn, () + X)) =M, teS,, (3.9)

Let h(\,) = minges, ya, (f) and using the definitions of S and set §n, we have

h(A,) = minyy, (t) = =y, (D)3,

teSn

It follows that h(\,) — —o0 as A, — oo since if h(A,) is bounded below by a constant
as A, — 00, then (3.7) holds. Therefore, we can choose large),, such that

{—1 MY G (55) = Yo G*(S,S)p(S)}
’ 1= 30, G*(s,5)q(s)

for n > ny. Employing (H), (3.1), (3.8), (3.9), the definitions of S,, and set S,, for
any A\, > \,,, we have

(3.10)

Un, (1) > T—l— . Z G*(s,3)f(s,5(yr,(s) + An))

SESH
> *
> T+1 ZG s,8)f(s,8(yr, (8) + )
SE€Sn
THES)G 5,5) (=p() = a(5) [y, () + Aul™)
S€ESn
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On a summation boundary value problem for a second-order difference equations...11

1

Z —T—l—l MZG*(SS ZG*SS ZG*SS Hy)\n()"i_)\n”m
L sES, SES SES
It follows that
1 T r
U, (t) > T MZG* 5,8) = > G*(s,9)p(s) = > G*(5,5)q(5)||yx,(s) +An||g;] ,

> T—lkl MZG* (s,s) ZG (s,s)p(s) — ZG*(S,s)q(s)h(/\n)] , t€ Sy,

which implies that

ST+l L= 31 G*(s,8)a(s)
This result contradicts (3.9). Thus, the proof that hm L()\) = oo is done. using a
similar method, we can prove that )\hm L(\) = —o0.
——00

Notice that L()\) is continuous with respect to A € (—o00,00). From the inter-
mediate value theorem, there exists \* € (—o0,00) such that L(A\*) = 0 , that is,
y(T + 1) = yy«(T + 1) = 0, which satisfies the second boundary value condition of
(1.2). The proof is completed. O

4 Example

In this section, we give an example to illustrate our result.
Example Consider the BVP

1
APu(t — 1) +t* + 5u(t) =0, t € Nig, (4.1)
5 2
u(0) =0, u(5) =g ;u(s). (4.2)
Seta=23n=2T (: 4, f)(t,u) = t* + 2u(t). So we have
an(n + 1 2t
— =1 d f(t,tu) =1 sul(?).
Now we take ¢(t) = L. It is easy to check that
4 4
1 4
ul_1>moof(t tu) = oo and ;G*(s,s)q(s) < % ;(5 —8)s = £ < L.
Thus the conditions of Theorem 3.1 are satisfied. Therefore problem (4.1)-(4.2)
has at least a nontrivial solution. O
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Abstract

Quadratic mean in statistics is a statistical measure defined as the
square root of the mean of the squares of a sample. In this paper, we inves-
tigate the situations in which the input data are expressed in fuzzy values
and develop some fuzzy quadratic mean operators, such as fuzzy weighted
quadratic mean operator, fuzzy ordered weighted quadratic mean oper-
ator, and fuzzy hybrid quadratic mean operator. Especially, all these
operators can reduce to aggregate interval or real numbers. Then based
on the developed operators, we present an approach to group decision
making and illustrate it with a practical example.

1 Introduction

Information aggregation is an essential process of gathering relevant informa-
tion from multiple sources by using a proper aggregation technique. Many tech-
niques, such as the weighted average operator [5], the weighted geometric mean
operator [1], harmonic mean operator [2], weighted harmonic mean (WHM)
operator [2], ordered weighted average (OWA) operator [17], ordered weighted
geometric operator [3, 13], weighted OWA operator [8], induced OWA operator
[21], induced ordered weighted geometric operator [15], uncertain OWA operator
[14], hybrid aggregation operator [10] and so on, have been developed to aggre-
gate data information. However, yet most of existing aggregation operators do
not take into account the information about the relationship between the val-
ues being fused. Yager [18] introduced a tool to provide more versatility in the

*Corresponding author: yckwun@dau.ac.kr
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information aggregation process, i.e., developed a power-average (PA) operator
and a power OWA (POWA) operator. In some situations, however, these two
operators are unsuitable to deal with the arguments taking the forms of multi-
plicative variables because of lack of knowledge, or data, and decision makers’
limited expertise related to the problem domain. Based on this tool, Xu and
Yager [16] developed additional new geometric aggregation operators, including
the power-geometric (PG) operator, weighted PG operator and power-ordered
weighted geometric (POWG) operator, whose weighting vectors depend upon
the input arguments and allow values being aggregated to support and reinforce
each other.

Quadratic mean in statistics is a statistical measure defined as the square
root of the mean of the squares of a sample, which is a conservative average
to be used to provide for aggregation lying between the max and min opera-
tors. Consider that, in the existing literature, the quadratic mean is generally
considered as a fusion technique of numerical data, in the real-life situations,
the input data sometimes cannot be obtained exactly, but fuzzy data can be
given. Therefore, how to aggregate fuzzy data by using the quadratic mean?
is an interesting research topic and is worth paying attention to. In this pa-
per, we develop some fuzzy quadratic mean (FQM) operators. To do so, the
remainder of this paper is arranged in the following sections. Section 2 reviews
some basic aggregation operators. Section 3 develops some FQM operators, such
as fuzzy weighted quadratic mean (FWQM) operator, fuzzy ordered weighted
quadratic mean (FOWQM) operator, fuzzy hybrid quadratic mean (FHQM)
operator, and so on. Section 4 presents an approach to multiple attribute group
decision making based on the developed operators. Section 5 illustrates the pre-
sented approach with a practical example. Section 6 ends the paper with some
concluding remarks.

2 Basic aggregation operators

We review some basic aggregation techniques and some of their fundamental
characteristics.

Definition 2.1 [5] Let WAA : R” — R, if

n
WAA(a1,az,...,a,) = ijaj, (1)

j=1
where R is the set of real numbers, a; (j = 1,2,...,n) is a collection of
positive real numbers, and w = (wy,ws,...,w,)T is the weight vector of a;

(j = 1,2,...,n), with w; > 0 and 2?21 w; = 1, then WAA is called the
weighted arithmetic averaging (WAA) operator. Especially, if w; = 1, w; = 0,
j # i, then WAA(a1,as...,a,) = a;; if w = (&, 2 ...,%)T, then the WAA

n’n’
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operator is reduced to the arithmetic averaging (AA) operator, i.e.,
1 n
AA(al’ag"”’an):E;%' (2)
]:

Definition 2.2 [2] Let WQM : (RT)" — R™, if

2

n
WQM(a1,a2,...,a,) = ija? , (3)

j=1
where R is the set of all positive real numbers, a; (j = 1,2,...,n) is a collection
of positive real numbers, and w = (wy, ws,...,w,)T is the weight vector of a;

(j = L2,...,n), with w; > 0 and 37, w; = 1, then WQM is called the
weighted quadratic mean (WQM) operator. Especially, if w; =1, w; =0, j # 4,
then WQM(ay,as...,a,) = a;; if w = (%, %, ol %)T, then the WQM operator

is reduced to the quadratic mean (QM) operator, i.e.,

ng2\?
QM(al,ag,...,an):<2:]_lj> . (4)

n

The WAA and WQM operators first weight all the given data, and then
aggregate all these weighted data into a collective one. Yager [17] introduced
and studied the OWA operator that weights the ordered positions of the data
instead of weighting the data themselves.

Definition 2.3 [17] An OWA operator of dimension n is a mapping OWA :
R"™ — R that has an associated vector w = (w1, ws, . ..,w,)T such that w; > 0
and )°7_, w; = 1. Furthermore,

OWA(CLLCLQ,...,GTL) = ijbj, (5)
7j=1

where b; is the jth largest of a; (i = 1,2,...,n). Especially, if w; =1, w; =0,
J # 1, then b, < OWA(aq,as9,...,a,) =b; <by;if w= (%,%,...,%)T, then

OWA( )= 15 = Ly a, = aaq . ()
1,02, ..., 0p) = — ==Y a; = ai,as,...,a0y,).
1,02, ’ nj=1 j n] J 1,02

1

3 Fuzzy quadratic mean operators

The above aggregation techniques can only deal with the situation that the
arguments are represented by the exact numerical values, but are invalid if the
aggregation information is given in other forms, such as triangular fuzzy number
[9], which is a widely used tool to deal with uncertainty and fuzzyness, described
as follows:
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Definition 3.1 [9] A triangular fuzzy number @ can be defined by a triplet
[a¥,aM aY]. The membership function pgs(x) is defined as:

0, =<al
L
o) = S, dl <z <ay
a - z—aY M U.
o, @ <z<a’
0, =>adY,

where a¥ > a™ > ol > 0, a” and oV stand for the lower and upper values of
a, respectively, and a™ stands for the modal value [9]. Especially, if and two of
a’,a™ and oY are equal,then @ is reduced to an interval number; if all o, a™
and aV are equal, then & is reduced to a real number. For convenience, we let

Q) be the set of all triangular fuzzy numbers.

Let & = [a”,a™,aY] and b= [bE, 6™ Y] be two triangular fuzzy numbers,
then some operational laws defined as follows [9]:
(1) @+ b= [aX,a™, aV] + [bL, M bY] = [al + bL, a™ + bM oV + bY];

(2) Aa = Ala®, a™, o] = [Aa", Xa™, Aa"];

(3) axb=[a" a, a"] x [b",bM Y] = [a"b", oMM, a"bY]
I _ 1yl 1 1

4) 3 = @ratrary = lavs airs ozl

In order to compare two triangular fuzzy numbers, Xu [12] provided the
following definition:

Definition 3.2 [12] Let a = [a%, a™,aV] and b = [b,b™ V] be two triangular
fuzzy numbers, then the degree of possibility of @ > b is defined as follows:

N bM—aL
p(aZb):émax{l—max(aMaL+beL,O> ,0}

v — oM

+(1—5)max{1—max(aUakj+bUbM70> ,0},66 [0,1](7)

which satisfies the following properties:

0<pa>b)<1, pa>a)=05, pla>b)+pb>a) =1 (8)

Here, 6 reflects the decision maker’s risk-bearing attitude. If § > 0.5, then the
decision maker is risk lover; If § = 0.5, then the decision maker is neutral to
risk; If § < 0.5, then the decision maker is risk avertor.

In the following, we shall give a simple procedure for ranking of the triangular
fuzzy numbers a; (i = 1,2,...,n). First, by using Eq. (7), we compare each
a; with all the a; (j = 1,2,...,n), for simplicity, let p;; = p(a; > a;), then we
develop a possibility matrix [14] as

P11 P12 ... Pin
P21 P22 ... DPon
P = . , 9)
Pn1  Dn2 <o DPnn
4
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where p;; > 0, pi; +pj =1, pii=%7 ,j=12,...,n

Summing all elements in each line of matrix P, we have p; = Z?:1 Dijs
i =1,2,...,n. Then, in accordance with the values of p; (i = 1,2,...,n), we
rank the a; (i = 1,2,...,n) in descending order.

Now, based on operational laws, we extend the WQM operator (3) to fuzzy
environment:

Definition 3.3 Let a; = [aJL,ajw, 5]] (j =1,2,...,n) be a collection of trian-

gular fuzzy numbers, and let FWQM : Q™ — Q. if

FWQM(ay, aa, .. . , an ij all (10)

where w = (w1, ws, ..., w,)T be the weight vector of a; (j = 1,2,...,n), with
w; > 0 and Z?Zl w; = 1, then FWQM is called a fuzzy weighted quadratic
mean (FWQM) operator.

Especially, if w; = 1, w; = 0, j # i, then FWQM(aq, ao, ..., a4,) = a;; if
w= (L 17T then the FWQM operator is reduced to the fuzzy quadratic

n’n’

mean (FQM) operator:

n oao\ %
FQM(dl,dg,...,dn)—<Zj_laj> . (11)

n

By the operational laws and Eq. (10), we have

. : }
FWQM(ay, iz, ..., an) = | S wja? ij al,a}’ a7
j=1
1 1 1
n 2 n 2 n 2
= { Do wi@))?| , wi(a})? ] | D wiad)? (12)
Jj=1 Jj=1 Jj=1

and then by Eq. (12), we have

FQM(ay,asg, ..., a,)

<E}’_1(af>2>

Especially, if the triangular fuzzy numbers a,; = [aJL aM aéj] (G=12,...,n)
L U

are reduced to the interval numbers a; = [a},a;] (j

(S

S
SN~—
[\v]
~—
IS
N
H
S|
QQ
G
e
N~
N
—
&

(Z; 1(aj

n
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FWQM operator is reduced to the uncertain weighted quadratic mean(UWQM)
operator:

2

UWQM(ay, g, ..., an) = | Y w;al
j=1

= || 2 wi@)? | | X)) |09

)
SIS

fw= (%21 ..., %)T, then the UWQM operator is reduced to the uncertain

n'n’

quadratic mean(UQM) operator:

UQM(r, az. ..., dn) = (M)

n

(Z?_l(af)2>

If ajL = aJU = aj, for all j = 1,2,...,n, then Egs. (14) and (15) are,
respectively, reduced to the WQM operator (3) and the QM operator (4).

D=

n

7(2?_1@1)2)2 . (15)

Example 3.4 Given a collection of triangular fuzzy numbers: d, = [2,3,4], 42 =
[1,2,4], 45 = [2,4,6], a0 = [1,3,5], let w = (0.3,0.1,0.2,0.4)7 be the weight vec-
tor of a; (i = 1,2,3,4), then by Eq. (12), we have

2

n 2 n 2 n
FWQM(ay, a2, d3,a4) = | | Y _wji(al)? | | D wi@l)? | [ D w;(a?)?
j=1 j=1 j=1

= [1.5811, 3.1464, 4.8580).

Based on the OWA and FQM operators and Definition 3.2, we define a fuzzy
ordered weighted quadratic mean (FOWQM) operator as below:
Definition 3.5 Let a; = [af,a}’,a¥] (j = 1,2,...,n) be a collection of tri-
angular fuzzy numbers. A FOWQM operator of dimension n is a mapping
FOWQM : Q" — Q, that has an associated vector w = (wy,ws,...,wy,)T such
that w; >0 and Y.7_; w; = 1. Furthermore,

2

FOWQM(ay, dg, . . ., dn) = ijaf,(j)
j=1

Nl
N=
W=

= ij(ag(j))2 ) ij(a%)f ) ij(ag(j))Q , (16)
j=1 j=1

j=1
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where a,(;) = [ag(jya%j),ag(j)} (j=1,2,...,n), and (0o(1),0(2),...,0(n)) is

a permutation of (1,2,...,n) such that G,(;j_1) > dg(;) for all j.

However, if there is a tie between d; and a; by their average (G; + a;)/2 in
process of aggregation. If k items are tied, then we replace these by k replicas of
their average. The weighting vector w = (wy,ws,...,w,)T can be determined
by using some weight determining methods like the normal distribution based
method, see Refs [11, 20] for more details.

Similarly to the OWA operator, the FOWQM operator has the following
properties:

Theorem 3.6 Let a; = [aJL,aéu,ajU] (j = 1,2,...,n) be a collection of trian-

gular fuzzy numbers, the following are valid:
(1) Idempotency: If all a; (j =1,2,...,n) are equal, i.e., a; = a, for all 7,
then

FOWQM(ay, éa, . . ., ap) = a.

(2) Boundedness: Let a- = [minj(aJL),minj(a]M),minj(a;J)] and at =

[max; (af), max;(a}’), max;(a¥)], then
i~ < FOWQM(ay, as, ..., an) < a™.

(3) Monotonicity: Let aj = [af*,ay*,ag*] (j =1,2,...,n) be a collection
of triangular fuzzy numbers, then if ajL < af*, aé\/l < aéw* and agj < ag-]* for all

7, then
FOWQM(ay, as, ..., a,) < FOWQM(aj,as, ..., a).

n

(4) Commutativity: Let a; = [aJLl,aj-W,aj 7 =1,2,...,n) be a collec-
tion of triangular fuzzy numbers, then

FOWQM(a1, as, . . ., 4n) = FOWQM(&,, b, ..., d,),

where (a,d),...,a,) is any permutation of (a1, ds,. .., dn)-

Especially, if w = (£, 2,...,1)7, then the FOWQM operator is reduced

n’mn’ ‘n

to the FQM operator; if the triangular fuzzy numbers a; = [aJL, aéw, aéj] (j =
1,2,...,n) are reduced to the interval numbers a; = [aJL, a?] (j=1,2,...,n),

then the FOWQM operator is reduced to the uncertain ordered weighted quadratic
mean (UOWQM) operator:

2

UOWQM(ay, da, - ., an) = | Y w;ad
j=1

1 1

n B n
= ij(ag(j))2 ) ij(ag(j))2 ,(17)
j=1 j=1
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where a, (j) = [ag(j)7 ag(j)], (o(1),0(2),...,0(n)) is a permutation of (1,2,...,n)
such that a,(;j_1) = Gs(;) for all j. If there is a tie between a; and a;, then we
replace each of @; and a; by their average (a; + @;)/2 in process of aggregation.
If k£ items are tied, then we replace these by k replicas of their average.

If al = aV = a;, foralli = 1,2,...,n, then the UOWQM operator is reduced
to the ordered weighted quadratic mean (OWQM )operator:

2

OWQM(CLl,GQ,...,an) = Zw]bjz ’ (18)
j=1

where b; is the jth largest of a;(j = 1,2,...,n). The OWQM operator (18) has
some special cases:

(1) If w = (1,0,...,0)T, then

OWQM(ay,ag, ..., a,) = max{a;} = bs. (19)
(2) If w = (0,0,...,1)7, then

OWQM(ay,as, . ..,a,) = min{a;} = by,. (20)
B)Ifw; =1, w; =0, i # j, then

b, < OWQM(ay,as,...,a,) =b; < by. (21)

4) Hw= (L1 .. 1T then

n’

A nog2\?
OWQM(ar, as. .., an) = (Zf—u> _ (m)

n n
= QM(ay,as,...,an). (22)

Clearly, the fundamental characteristic of the FWQM operator is that it

considers the importance of each given triangular fuzzy number, whereas the
fundamental characteristic of the FOWQM operator is the reordering step, and
it weights all the ordered positions of the triangular fuzzy numbers instead of
weighing the given triangular fuzzy numbers themselves. By combining the
advantages of the FWQM and FOWQM operators, in the following, we develop
a fuzzy hybrid quadratic mean (FHQM) operator that weights both the given
triangular fuzzy numbers and their ordered positions.
Definition 3.7 Let d; = [CLJL, aj»w, agj] (j =1,2,...,n) be a collection of trian-
gular fuzzy numbers. A FHQM operator of dimension n is a mapping FHQM :
Q" — Q, which has an associated vector w = (w1,ws, . ..,wy,)? with wj > 0 and
Z?Zl w;j = 1, such that

2

A A N - 22
FHQM(aq, dg, .. .,a,) = ijag(j)
j=1
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= [ Dowilas)® | [ Dowilagl)® | o Dowilag)? | | (23)
j=1 j=1 j=1

M
Nl
(S

where &g(j) = [ L(j), o(j)’ G( )] is the jth largest of the weighted triangular

fuzzy numbers a; (i; = nw;a;, j = 1,2,...,n), w = (wy,wa, ..., w,)7 is the
weight vector of a; (j =1,2,...,n) with wj 2 0and Y7, wj =1, and n is the
balancing coefficient.

Especially, if w = (}1, }1, ce n)T then a aj =dj, j =1,2,...,n, in this case,

the FHQM operator is reduced to the FOWQM operator; 1f w= (% % e %)T,
then

PO A = %2
FHQM(ay, dg,...,a4,) = ijao(j)

¥l
Wl
Wl

_ 2 L 2
= || Donwial,) an ag(y)’® an agy)? | | (24)
i=1

which we call the generalized fuzzy weighted quadratic mean (GFWQM) oper-
ator.

Moreover, if the triangular fuzzy numbers a; = [aF,a}’, aY] (j =1,2,...,n)
(j 2,.

j b
are reduced to the interval numbers a; = [a]L,aU] =1, ,n), then the
FHQM operator is reduced to the uncertain hybrid quadratlc mean (UHQM)
operator:

-~ - 22
UHQM(aq, as, . ..,a,) = ijao(j)
j=1
1 1
n 2 n 2
= || 2omwilagy)?* | | Domwiady)? | | (25)
j=1 j=1

where ég(j) is the jth largest of the weighted interval numbers éj (éj = nw;a;,J =
1,2,...,n), w = (wy,wa,...,w,)T is the weight vector of a; (j = 1,2,...,n)
with w; > 0 and Z;;l w; = 1, and n is the balancing coefficient. Especially,
if w= (%, %,...,%)T, then éj =aj, j = 1,2,...,n, in this case, the UHQM
operator is reduced to the UOWQM operator.

If af = adV = a;, for all i = 1,2,...,n, then the UHQM operator is reduced
to the hybrid quadratic mean (HQM) operator:

HQM(ay,as,...,a,) = ij‘d?,(j) ) (26)
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where a, ;) is the jth largest of the weighted interval numbers a; (a; = nw;a;, j =

L,2,...,n), w = (wi,ws,...,w,)T" is the weight vector of a; (j = 1,2,...,n)
with w; > 0 and Z?Zl w; = 1, and n is the balancing coefficient. Especially,
if w= (1., )T then a; = a;, j = 1,2,...,n, in this case, the HQM

operator is reduced to the OWQM operator.
Example 3.8 Given a collection of triangular fuzzy numbers: a; = [2,4,5],
as = [1,3,4], as = [2,3,5], a4 = [3,4,5], and a5 = [2,5, 8], and w = (0.20,0.25,
0.15,0.25,0.15)7 be the weight vector of a; (j = 1,2,3,4,5). Then we get the
weighted triangular fuzzy numbers:

ay = [2,4,5], as = [1.25,3.75,5], as = [1.5,2.25,3.75],

a4 = [3.75,5,6.25], a5 = [1.5,3.75,6].
By using Eq. (9) (without loss of generality, set 6 = 0.5), we construct the
following matrix:

0.5000 0.5833 0.9545 0.0385 0.4864
0.4167 0.5000 0.8462 0 0.4154
P =1 0.0455 0.1538 0.5000 0 0.1250
0.9615 1 1 0.5000 0.8571
0.5136 0.5846 0.8750 0.1429 0.5000

Summing all elements in each line of matrix P, we have
p1 = 2.5628, po =2.1782, p3 =0.8243, py = 4.3187, p5 = 2.6160

and then we rank the triangular fuzzy number a, (i = 1,2, 3,4,5) in descending
order in accordance with the values of p; (i = 1,2,3,4,5):

ac';(l) = &4a ac';(2) = &57 ac';(S) = &17 ac';(4) = &27 a«:7(5) = &3.
Suppose that w = (0.1117,0.2365,0.3036, 0.3265,0.1117)7 is the weighting vec-

tor of the FHQM operator (derived by the normal distribution based method
[11]), then by Eq. (23), we get

2

N A A A A = 32
FHQM (a1, 2, 3, G4, 85) = | > widy(;)
=1
n n 2 n 2
D _wilag)? | o | Dowilag(p)® | | Do wilag)?
=1 =1 =1

[2.0196,4.0166, 5.4955].

S

4 Approaches to multiple attribute group deci-
sion making with triangular fuzzy information

For a group decision making with triangular fuzzy information, let X={x1, zs, ...,
x,} be a discrete set of n alternatives, and G = {G1,Ga,...,Gpn} be the set of

10
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m attributes, whose weight vector is w = (w1, ws, ..., wy,)T with w; > 0 and
Yot w; =1, and let D = {dy,ds,...,ds} be the set of decision makers, whose
weight vector is v = (v1,v2,...,vs)7, where v, > 0 and Y_;_, vi = 1. Suppose

that A®) = (a EJ))an is the decision matrix, where dg?) = aiLj(k), Af(k)7aw(k)
is an attribute value, which takes the form of triangular fuzzy number, of the

alternative x; € X with respect to the attribute G; € G.

Then, we utilize the FWQM and FHQM operators to propose an approach
to multiple attribute group decision making with triangular fuzzy information,
which involves the following steps:

Step 1. Normalize each attribute value dz(;-c)

sponding element in the matrix R(%) = (fl(f))
using the following formulas:

in the matrix A®) into a corre-
(7286) = [rijL(k)aTijM(k)vrijU(k)])

mXxXn

0 _ al) i ®) ag;M®) ag;U )

T sl X @Y YT a MY ag k) |
for benefit attribute G;, (27)

~(k

s Ve aiy

z] k
S (1/ay))

_ 1/a;; "™ 1/ai ™™ 1/a;; "™
> i (VB ®) 570 (1/a M) 370 (1/a V) |7

for cost attribute G, (28)

where i =1,2,....m, 7=1,2,...,n, k=1,2,...,s
Step 2. Utilize the FWQM operator:

~(k (k) 4 ~(k k
9 _ pwoM (Y, ;g,..., 69 _ (sz <>)>

to aggregate all the elements in the jth column of R®) and get the overall

attribute value f(k)

J
dy,.
Step 3. Utilize the FHQM operator:

3
7y = FHQM(F(V, #2) i (Zwk i o )
s 3 s 3
L(o(k)\2 S )2 ) (Z U(o(k)) 2)
Zw Wk , w (7 ) (30)
(k:—l ) ( !

N

[V

of the alternative z; corresponding to the decision maker

11
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to aggregate the overall attribute values fj(-k) (k=1,2,...,s) corresponding to
the decision maker di (kK = 1,2,...,s) and get the collective overall attribute

value 7;, where f‘j(U(k)) _ [ij(a(k))ﬂ;;\/I(o(k))’7:;](0(/6))] is the kth largest of the
(

weighted data fj(k) (Fj(k) = skajk), k=1,2,...,5), w = (wi,ws,...,ws)T is
the weighting vector of the FHQM operator, with wy, > 0 and >, _, wi = 1.

Step 4. Compare each #; with all #; (¢ = 1,2,...,n) by using Eq. (9),
and let p;; = p(#; > 7;), and then construct a possibility matrix P = (pi;)nxn.
where p;; > 0, pij +pji =1, ps = 0.5, 4,5 = 1,2,...,n. Summing all elements
in each line of matrix P, we have p; = Z?Zl Dij, © = 1,2,...,n, and then
reorder 7 (j =1,2,...,n) in descending order in accordance with the values of
p; (=1,2,...,n).

Step 5. Rank all the alternatives z; (j = 1,2,...,n) by the ranking of #;
(j =1,2,...,n), and then select the most desirable one.

Step 6. End.

5 Illustrative example

In this section, we use a multiple attribute group decision making problem
of determining what kind of air-conditioning systems should be installed in a
library(adopted from [6, 7, 12, 22]) to illustrate the proposed approach.

A city is planning to build a municipal library. One of the problems facing
the city development commissioner is to determine what kind of air-conditioning
systems should be installed in the library. The contractor offers five feasible al-
ternatives, which might be adapted to the physical structure of the library.
The alternatives x; (j = 1,2,3,4,5) are to be evaluated using triangular fuzzy
numbers by the three decision makers di (k = 1,2,3) (whose weight vector
is v = (0.4,0.3,0.3)7) under three major impacts: economic, functional, and
operational. Two monetary attributes and six nonmonetary attributes (that
is, G1: owning cost ($/ft?), Go: operating cost ($/ft*), Gs: performance (*),
G4: noise level (Db), G5: maintainability (*), Gg: reliability (%), Gr: flex-

Table 1: Triangular fuzzy number decision matrix A()

1 T2 T3 T4 s

Gy | [35,40,47 [1.7,20,23] [35,38,42] [3.5,3.8,45] [3.3,3.8,4.0]
Gy | [5.5,6.0,6.5] [4.8,5.1,5.5] [4.5,5.2,5.5] [4.5,4.7,5.0]  [5.5,5.7,6.0]
Gs | [0.7,0.8,0.9] [0.5,0.56,0.6] [0.5,0.6,0.7] [0.7,0.85,0.9] [0.6,0.7,0.8]

Ga | [35,40,45] 70,73, 75] (65,68, 70] [40, 42, 45] 50, 55, 60]
Gs | [0.4,0.45,0.5] [0.4,0.44,0.6] [0.7,0.76,0.8] [0.9,0.97,1.0] [0.5,0.54,0.6]
Gs | [95,98,100] 70,73, 75] 80, 83, 90] [90, 93, 95] 85,90, 95]

Gr | [0.3,0.35,0.5] [0.7,0.75,0.8] [0.8,0.9,1.0] [0.6,0.75,0.8]  [0.4,0.5,0.6]
Gs | [0.7,0.74,0.8] [0.5,0.53,0.6] [0.6,.68,0.7]  [0.7,0.8,0.9]  [0.8,.85,0.9]

12
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ibility (*), Gs: safety (*), where * unit is from 0 — 1 scale, three attributes
G4, Go, and G4 are cost attributes, and the other five attributes are benefit
attributes, suppose that the weight vector of the attributes G; (i = 1,2,...,8)
is w = (0.05,0.08,0.14,0.12,0.18,0.21, 0.05,0.17)7) emerged from three impacts
is Tables 1-3.

Table 2: Triangular fuzzy number decision matrix A

X1 i) xrs3 T4 Is
Gi | [40,43,45] [21,2.2,24] [5.0,6.1,5.2] [4.3,44,45 [3.0,3.3,3.5]
G> | [6.0,6.3,6.5 [5.0,5.1,5.2] [4.5,4.7,50] [5.0,5.1,5.3]  [7.0,7.5,8.0]
Gs | [0.7,0.8,0.9] [0.4,0.5,0.6] [0.5,.55,0.6] [0.7,0.75,0.8]  [0.7,0.8,0.9]
Ga | [37,38,39] 70,73, 75] (65, 66, 67] (40, 42, 45] [50, 52, 55]
Gs | [0.4,0.5,0.6] [0.5,0.55,0.6] [0.8,0.85,0.9] [0.8,0.95,1.0] [0.4,0.44,0.5]
Gs | [92,93,95] [70, 75, 80] (83, 84, 85] (90, 91, 92] 90, 93, 95]
Gr | [0.4,0.45,0.5] [0.8,0.85,0.9] [0.7,0.73,0.8] [0.7,0.85,0.9] [0.4,0.45,0.5]
Gs | [0.6,0.7,0.8] [0.6,0.65,0.7] [0.5,0.6,0.7] [0.7,0.76,0.8]  [0.7,0.8,0.9]

Table 3: Triangular fuzzy number decision matrix A®)

X1 T2 xr3 T4 Is
Gi | [4.3,44,46] [22,24,25 [45,48,50 [4.7,4.9,50] [3.1,3.2,34]
G | [64,6.7,7.0]  [5.0,5.2,5.5] [4.7,4.8,49] [5.5,5.7,6.0]  [6.0,6.5,7.0]
Gs | [0.8,0.85,0.9] [0.5,0.6,0.7]  [0.6,0.7,0.8]  [0.7,0.8,0.9] [0.7,0.75,0.8]
Ga | [36,38,40] (72,73, 75] 67, 68, 70] (45, 48, 50] 55,57, 60]
Gs | [0.4,0.46,0.5] [0.4,0.45,0.6] [0.8,0.95,1.0] [0.8,0.85,0.9] [0.5,0.55,0.6]
Gs | [93,94,95] (77,78, 80] 85, 87,90] 90, 94, 95] 90, 96, 100]
Gr | [0.4,05,06] [0.8,0.9,1.0] [0.8,0.86,0.9] [0.6,0.7,0.8]  [0.5,0.57,0.6]
Gs | [0.7,0.78,0.8]  [0.5,0.55,0.6] [0.6,0.68,0.7] [0.8,0.85,0.9] [0.8,0.85,0.9]

To select the best air-conditioning system, we first utilize the approach based

on the FWQM and FHQM operators, the main steps are as follows:

Step 1. By using Egs. (27) and (28), we normalize each attribute value &gf)
in the matrices A®) (k = 1,2, 3) into the corresponding element in the matrices
R(k) = (’/’Aij)8><5 (]C = 1, 2, 3) (Tables 4—6):

Step 2. Utilize the FWQM operator (29) to aggregate all elements in the

jth column R and get the overall attribute value f;m

A(l)
A(l)

= [0.1736, 0.2029, 0.2436] , 7
= [0.1689, 0.1985, 0.2354] , 7
A(” = [0.1687,0.1991, 0.2370] ,
*2) = [0.1770,0.2044, 0.2417] , 7

A" = [0.1473,0.1751,0.2167] ,
A(” = [0.2043,0.2422, 0.2759)] ,

7% = [0.1622,0.1878,0.2191],
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Table 4: Normalized triangular fuzzy number decision matrix R

1 T2 x3 Tq x5
Gi | [0.12,0.16,0.21]  [0.25,0.32,0.43]  [0.14,0.17,0.21]  [0.13,0.17,0.21] _ [0.14,0.17,0.22
G» | [0.15,0.18,0.21]  [0.18,0.21,0.24]  [0.18,0.20,0.25]  [0.20,0.23,0.25]  [0.16,0.19,0.21
Gs | [0.18,0.23,0.30]  [0.13,0.16,0.20]  [0.13,0.17,0.23]  [0.18,0.24,0.30]  [0.15,0.20, 0.27
Gs | [0.22,0.26,0.32] [0.13,0.14,0.16]  [0.14,0.15,0.17]  [0.22,0.25,0.28]  [0.16,0.19, 0.23
Gs | [0.11,0.14,0.17]  [0.11,0.14,0.21]  [0.20,0.24,0.28]  [0.26,0.31,0.34]  [0.14,0.17,0.21
Gs | [0.21,0.22,0.24] [0.15,0.17,0.18]  [0.18,0.19,0.21]  [0.20,0.21,0.23]  [0.19,0.21,0.23
G | [0.08,0.11,0.18]  [0.19,0.23,0.29]  [0.22,0.28,0.36]  [0.16,0.23,0.29]  [0.11,0.15,0.21
Gs | [0.18,0.21,0.24]  [0.13,0.15,0.18]  [0.15,0.19,0.21]  [0.18,0.22,0.27]  [0.21,0.24,0.27

Table 5: Normalized triangular fuzzy number decision matrix R

X T T3 T4 Ts
G: | [0.15,0.16,0.19] [0.28,0.32,0.36] [0.13,0.14,0.15]  [0.15,0.16,0.17] _ [0.19,0.21,0.25
Gs | [0.17,0.18,0.19]  [0.21,0.22,0.23]  [0.21,0.24,0.26]  [0.20,0.22,0.23]  [0.13,0.15,0.17
Gz | [0.18,0.24,0.30]  [0.11,0.15,0.20]  [0.13,0.16,0.20]  [0.18,0.22,0.27]  [0.18,0.24, 0.30
G | [0.25,0.27,0.29]  [0.13,0.14,0.15]  [0.15,0.15,0.16]  [0.22,0.24,0.27]  [0.18,0.20,0.21
Gs | [0.11,0.15,0.21]  [0.14,0.17,0.21]  [0.22,0.26,0.31]  [0.22,0.29,0.34]  [0.11,0.13,0.17
Ge | [0.21,0.21,0.22]  [0.16,0.17,0.19]  [0.19,0.19,0.20]  [0.20,0.21,0.22]  [0.20,0.21,0.22
G | [0.11,0.14,0.17]  [0.22,0.26,0.30]  [0.19,0.22,0.27]  [0.19,0.26,0.30]  [0.19,0.14,0.17
Gs | [0.15,0.20,0.26]  [0.15,0.19,0.23]  [0.13,0.17,0.23]  [0.18,0.22,0.26]  [0.18,0.23, 0.29

Table 6: Normalized triangular fuzzy number decision matrix R()

] ) xr3 T4 s
G1 | [0.15,0.17,0.18]  [0.28,0.30,0.35]  [0.14,0.15,0.17] _ [0.14,0.15,0.16] _ [0.20,0.23, 0.25
G» | [0.16,0.17,0.19]  [0.20,0.22,0.24]  [0.22,0.24,0.25]  [0.18,0.20,0.22]  [0.16,0.17,0.20
Gs | [0.20,0.23,0.27]  [0.12,0.16,0.21]  [0.15,0.19,0.24]  [0.17,0.22,0.27]  [0.17,0.20,0.24
Gi | [0.26,0.28,0.31] [0.14,0.15,0.16]  [0.15,0.16,0.17]  [0.21,0.22,0.25]  [0.17,0.19, 0.20
Gs | [0.11,0.14,0.17]  [0.11,0.14,0.21]  [0.20,0.24,0.28]  [0.26,0.31,0.34]  [0.14,0.17,0.21
Gg | [0.21,0.22,0.24] [0.15,0.17,0.18]  [0.18,0.19,0.21]  [0.20,0.21,0.23]  [0.19,0.21,0.23
Gr | [0.08,0.11,0.18]  [0.19,0.23,0.29]  [0.22,0.28.0.36]  [0.16,0.23,0.20]  [0.11,0.15,0.21
Gs | [0.18,0.21,0.24]  [0.13,0.15,0.18]  [0.15,0.19,0.21]  [0.18,0.22,0.27]  [0.21,0.24,0.27

i =
i =
"=
|
=1

7@
7

0.1744,0.1974,0.2314] , 7
0.1717,0.1979,0.2333] ,
0.0714,0.0795,0.0892] ,
0.0699, 0.0831, 0.0959] , A(S
0.0704, 0.0781, 0.0890] .

%) = [0.1977,0.2342,0.2676] ,

= [0.0573,0.0638,0.0772] ,
= [0.0782,0.0879, 0.1004] ,

Step 3. Utilize the FHQM operator (30) (suppose that its weight vector

is w = (0.243,0514,0.243)"
method [11], let o = 0.5) to aggregate the overall attribute value 7 7“]

determined by using the normal distribution based

) (k=1,2,3)

corresponding to the decision maker dy, (k = 1,2, 3), and get the collective overall
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attribute value 7;:

71 = [0.1568,0.1818,0.2160] , 7 = [0.1385,0.1619,0.1939] ,
75 = [0.1536,0.1771,0.2086] , 4 = [0.1791,0.2119,0.2417] ,
75 = [0.1523,0.1771,0.2095] .
Step 4. Compare each 7; with all 7; (i = 1,2,3,4,5) by using Eq. (9)

(without loss of generality, set 6 = 0.5), and let p;; = p(#; > 7;), and then
construct a possibility matrix:

0.5 0.8558 0.5869 0.0553 0.5882
0.1442 0.5  0.2209 0 0.2301

P =1 04131 0.7791 0.5 0 0.5031
0.9447 1 1 0.5 1
0.4118 0.7699 0.4969 0 0.5

Summing all elements in each line of matrix P, we have
p1 = 2.5861, py = 1.0952, p3 = 2.1953, py = 4.4447, ps = 2.1786

and then we reorder 7; (j = 1,2, 3,4,5) in descending order in accordance with
the values of p; (j =1,2,3,4,5):

g > T1 > T3 > Ty > To.

Step 5. Rank all the alternatives z; (j = 1,2,3,4,5) by the ranking of 7;
(1 =1,2,3,4,5):

Xy =T = T3 = Ts = T

and thus the most desirable alternative is xy4.

Table 7: Comparison of the proposed approach with other approaches

Xu’s approach [12] Park et al.’s approach [7]  Proposed approach
Solution method
Aggregation stage ~FWHM operator FWCHM operator FWQM operator
Exploitation stage ~FHHM operator FHCHM operator FHQM operator
Rankingof T4 > Ty = T3 > T1 > T2 T4 > T1 > XT3 > T5 > T2 T4 > T1 >~ T3 > T5 > T2

alternatives

From the above analysis, the results obtained by the proposed approach are
slightly different to the ones obtained Xu’s [12] approach but the same with Park
et al. [7] approach (see Table 7). It perfectly depends on how we look at things,
and not on how they are themselves. Therefore, depending on aggregation
operators used, the results may lead to different decisions. However, the best
alternative is x4.

15
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6 Conclusions

In this paper, we have extended the traditional quadratic mean to fuzzy envi-
ronments and introduced the FWQM operator. Based on the FWQM operator
and Yager’s OWA operator [17], we have developed the FOWQM operator and
the FHQM operator. It has been shown that both the FOWQM and FWQM
operators are the special cases of the FHQM operator. It has also been pointed
out that if all the input fuzzy data are reduced to the interval or numerical data,
then the FHQM operator is reduced to the UHQM operator and the HQM op-
erator, respectively. In these situations, the WQM operator and the OWQM
operator are the two special cases of the HQM operator; the UWQM operator
and the UOWQM operator are the two special cases of the UHQM operator.
Then, based on the FWQM and FHQM operators, we present an approach to
multiple attribute group decision making with triangular fuzzy information and
illustrate it with a practical example.
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1 Introduction

Variational inequality theory has become a very effective and powerful tools for study-
ing a wide range of problems arising in pure and applied sciences which include the
work on differential equations, mechanics, control problems in elasticity, general equi-
librium problems in economics and transportation, obstacle, moving, and free bound-
ary problems (see [1,3,5,8-10]).

Sensitivity analysis for the solutions of variational inequalities with single-valued
mappings has been studied by many authors by quite different techniques. By using
the projection methods, Anastassiou et al. [2], Agarwal et al. [4], Dafermos [6],
Faraj and Salahuddin [7], Kim et al. [11], Kyparisis [12], Khan and Salahuddin
[13], Liu [14], Lee and Salahuddin [15], Noor and Noor [16], Qiu and Magnanti [18§],
Salahuddin [19,20], Yen and Lee [23], and Verma [24] studied the sensitivity analysis
for the solutions of some variational inequalities with single-valued mappings in finite
dimensional spaces, Hilbert spaces and Banach spaces.

Noor and Noor [16] introduced and considered a new class of variational inequal-
ities on the uniformly prox regular sets which are called the general nonlinear non-
convex variational inequalities. We note that the uniformly prox regular sets are
nonconvex and include the convex sets as a special cases (see [5,17]).

In this paper, we developed the general framework of sensitivity analysis for the
general nonlinear nonconvex set-valued variational inequalities. For this, we estab-
lished the equivalence between the parametric general nonlinear nonconvex set-valued
variational inequalities and parametric general Wiener-Hopf equations by using the

0This work was supported by the Kyungnam University Research Fund, 2015.
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projection techniques (see [11,21]). This fixed point formulation is obtained by a suit-
able and approximate rearrangement of the parametric general Wiener-Hopf equa-
tions. We would like to point out that the Wiener-Hopf equations technique is quite
general unified flexible and provides us with new approach to study the sensitivity
analysis of general nonlinear nonconvex set-valued variational inequalities and related
optimization problems. We used this equivalence to develop the sensitivity analysis
for general nonlinear nonconvex set-valued variational inequalities without assuming
the differentiability of the given data.

2 Preliminaries

Let X be a real Banach space with dual space X*, (-,-) be the dual pairing between
X and X*, and CB(X) denotes the family of all nonempty closed bounded subsets
of X. The generalized duality mapping J, : X — 2% " is defined by

Jq(u) = {f* € X* : {u, f*) = [ull®, IF* ]| = Jul*™"}, Vu € X,

where g > 1 is a constant. In particular J, is a usual normalized duality mapping. It
is known that in general J,(u) = |lu||9=2J2(u) for all u # 0 and J, is single-valued if
X* is strictly convex. In the sequel, we always assume that X is a real Banach space
such that J, is a single-valued. If X is a Hilbert space then J; becomes the identity
mapping on . The modulus of smoothness of X is the function px : [0, 00) — [0, )
is defined by

1
px(t) = SHP{Q(IIU+UII +llu=oll) = 1= fluf <1, v]| < t}-

A Banach space X is called uniformly smooth if

lim X0 _
t—>0

X is called g-uniformly smooth if there exists a constant ¢ > 0 such that
px(t) < ctl, g > 1.

It is well known that the Hilbert spaces, L, ( or ) spaces, 1 < p < oo and the Sobolev
spaces W™P 1 < p < oo are all g-uniformly smooth. Note that J, is single-valued if
X is uniformly smooth. Concerned with the characteristic inequalities in g-uniformly
smooth Banach spaces. Xu [22] proved the following results.

Lemma 2.1. [22] The real Banach space X is g-uniformly smooth if and only if there
exists a constant cq > 0 such that for all u,v € X,

[lu+vl|* < Jlull* + (v, Jg(u)) + cqllv]|“.

Let K be a nonempty closed subsets of X and we denote dx:(-) or d(-, K) the usual
distance function to the subset K, that is,

dic(u) = inf flu —v].

The set of all projections of w onto K is given by

Px(u) = {ve K :dc(u) = [lu—2|}.
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Definition 2.2. The proximal normal cone of I at a point v € X is given by

NE(u) ={¢ € X :u € Pe(u+ a) for some a > 0}.

Lemma 2.3. [5] Let K be a nonempty closed subset of X. Then ¢ € Ni(u) if and
only if there exists a constant o = (¢, u) > 0 such that

(¢,v—u) <alv—ul?, YveK.

Lemma 2.4. [5] Let K be a nonempty closed and convexr subset in X. Then ( €
NE (u) if and only if
(¢, v—u) <0, Yvelk.

Definition 2.5. Let f : X — R be a locally Lipschitz continuous mapping with
constant 7 near a given point u € X, i.e., for some € > 0,

| f(v) = f(w) [< 7llv = wl,V v,w € B(u;e),

where B(u;€) denotes the open ball of radius r > 0 and centered at u. The generalized
directional derivative of f at w in the direction z, denoted by f°(u;z) is defined as

follows:
t —_
f°(u; z) = limsup —f(U +12) f(v)’
VUt 0 t
where v is a vector in X and t is a positive scalar.

Definition 2.6. The tangent cone Ti(u) to K at a point u € K is defined as follows:
Tic(u) = {v € X : dg-(u;v) = 0}.
The normal cone of K at u by polarity with Ti(u) is defined as follows:
Ni(u) ={C: (¢,v) <0, VYve Tx(u)}.
The Clarke normal cone NE (u) is given by
NE(@w) = {NE W),

where ¢o(5) is the closure of the convex hull of S.

It is clear that NZ(u) C N&(u). The converse is not true in general. Note that
NE (u) is always closed and convex, where as NE (u) is always convex but may not
be closed (see [5,17]).

Definition 2.7. [17] For any r € (0, +00], a subset K, of X is said to be normalized
uniformly r-prox regular (or uniformly r-prox regular) if every nonzero proximal nor-
mal to K, can be realized by an r-ball, that is, for all u € IC,. and all 0 # ¢ € N,}C)T (u)
with |||l = 1,

(Cv—u) < 2ir||v—u||2, Voelk,.
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Proposition 2.8. [17] Let r > 0 and K, be a nonempty closed and uniformly r-prox
reqular subset of X. Set

Ur)={ue X :0<dg, (u) <r}.
Then we have the following statements:
(i) For all uw € U(r), we have Py, (u) # 0;

(ii) For allr" € (0,7), Px, is Lipschitz continuous with constant 6 = —*— onU(r");

(iii) The prozimal normal cone is closed as a set-valued mapping.

Assume that T : X — 2% is a set-valued mapping and h : X — X is a nonlinear
single-valued mapping. For any constant p > 0, we consider the problem of finding
u € X,z € T(u) such that h(u) € K, and

(pr + h(u) —u,v — h(u)) + %Hv —hw)||* >0, YveK,. (2.1)

The equation (2.1) is called a general nonlinear nonconvex set-valued variational in-
equality.

Now we consider the problem of solving general Wiener-Hopf equations. To be
more precise, let Qx, = I — h™'Pg, where Py, is the projection operator, h=1 is
the inverse of nonlinear operator i and I is an identity operator. For given nonlinear
operators, z,u € X,z € T(u) such that

TPc,z+p *Qx,z2=0 (2.2)

is a called general Wiener-Hopf equation.

Lemma 2.9. [17] v € X,z € T(u),h(u) € K, is a solution of (2.1) if and only if
ue€ X,z e T(u),h(u) € K, satisfies the relation

h(u) = Py, [u— pal, (2.3)

where Pic, 1is the projection of X onto the uniformly r-proz reqular set IC,.

Lemma 2.9 implies that the general nonlinear nonconvex set-valued variational
inequality (2.1) is equivalent to the fixed point problem (2.3).

Now, we consider the parametric version of equations (2.1) and (2.2). To formulate
the problem, let T' be an open subset of X in which parameter \ takes values. Let
xx(u) € Tx(u) be a given operator defined on X x T" and takes values in X x X .From
now, we denote x(u) € Th(u) unless otherwise specified. The parametric general
nonlinear nonconvex set-valued variational inequality problem is to find (u, ) € X x
I',zx(u) € Th(u) such that

(pxr(u) + ha(u) —u,v — hy(u)) >0, Yv e K,. (2.4)

We also assume that for some A € B, problem (2.4) has a unique solution u. Related
to parametric general nonlinear nonconvex set-valued variational inequality problem
(2.4), we consider the parametric general Wiener-Hopf equation. We consider the
problem of finding (2, A) € X x ', zx(u) € Th(u) such that

TrPi,z+p 'Qx,2=0, (2.5)
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where p > 0 is a constant and Qi z is defined on the set (z, A) with A € I" and takes
values in B. Equation (2.5) is called a parametric general Wiener-Hopf equation.

Lemma 2.10. Let X be a real Banach space. Than the following two statements are
equivalent:

(i) An element uw € X, zx(u) € Tx(u) is a solution of (2.4),

(ii) The mapping
Fx(u) = u—hx(u) + P, [u — pza(u)]
has a fized point.

One can established the equivalence relation between inequality (2.4) and equation
(2.5) by using the projection techniques.

Lemma 2.11. Parametric general nonlinear nonconver set-valued variational in-
equality (2.4) has a solution (u,\) € X x T, xy(u) € T\(u) if and only if parametric
general Wiener-Hopf equation (2.5) has a solution (z,)\) € X x T',z\(u) € Tx(u),
where

h)\(u) = P)CTZ (26)
and

z=u— pxy(u). (2.7)

From Lemma 2.11, we know that Parametric general nonlinear nonconvex set-
valued variational inequality (2.4) and parametric general Wiener-Hopf equation (2.5)
are equivalent.

We used these equivalence to study the sensitivity analysis of general nonlinear
nonconvex set-valued variational inequalities. We assume that for some A € I, prob-
lem (2.5) has a solution Z and B is a closure of a ball in X centered at Z. We want
to investigate those condition under which for each X in a neighbourhood of A, then
(2.5) has a unique solution z(A) near Z and the function z(\) is (Lipschitz) continuous
and differentiable.

Definition 2.12. Let T: X x I' = 2% be a set-valued mapping. Then the operator
T(-) is said to be locally relaxed p-accretive if there exists a constant ¢ > 0 such
that
(ma(u) =2 (v), Jg(u—v)) = —pllu —v[|?, Vu,v e X, A €T,
and locally D-Lipschitz continuous if there exists a constant 8 > 0 such that
[x(u) = zx(v)[| < D(Tx(w), Ta(v)) < Bllu—vll,

where D : 2% x 2% 5 (—00,00) | J{+00} is the Hausdorff metric i.e.,

D(A,B) = {sup inf ||u —v||, sup inf ||u—v|}, VA, B e 2%,
weAVEB weBVEA

Definition 2.13. A single-valued mapping h : X x Q — X is said to be locally
Lipschitz continuous if there exists a constant v > 0 such that

[Px(uw) = ha(o)[| < ylju = o], Vu, v € X,
and locally strongly accretive if there exists a constant & > 0 such that

(ha(w) = ha(v), jg(u = v)) = {flu—v[|?,Vu,0 € X, A €T
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3 Main Results

In this section, we derive the main results of this paper. We consider the case when
the solutions of the parametric general Wiener-Hopf equation (2.5) lies in the interior
of B.

We consider the map: for all (z,A) € X x T, zx(u) € Th(u),

Fy(z) = Px,z — pxa(u) = u — pxx(u), (3.1)

where
h,\(u) = P;C,,,Z. (3.2)

We have to show that the map F)(z) has a fixed point, which is a solution of paramet-
ric general Wiener-Hopf equation (2.5). First of all we prove the map F)(z) defined
by (3.1) is contractive with respect to z uniformly in A € T".

Lemma 3.1. Let P, be a locally Lipschitz continuous operator with constant § =
7. Let h : X xT' — X be a locally Lipschitz continuous with constant v > 0
and locally strongly accretive mapping with respect to the constant € > 0. Let T :
I x X — 2% be a locally D-Lipschitz continuous with respect to the constant 8 > 0
and locally relaxed p-accretive mapping with respect to the constant ¢ > 0. Then for

all z1,20 € X and XA € T, we have

[1Ex(21) = Fx(22)[| < 0|21 — 2], (3.3)
where
§/1T+ qpo + copiBl
o WAT o Ll e (3.9
for
11—k
picaBT+pup+1< ——. (3.5)
Proof. For all z1,2, € B,A €T, from (3.1) we have
[Fx(z1) = Fa(z2)l| = [lu — v — p(xx(u) — 2x(v))]]. (3.6)
Since Ty (-) is a locally D-Lipschitz continuous mapping, we have
[x(u) — 22 ()| < D(Tx(u), Tx(v)) < Bllu — . (3.7)
Using the locally relaxed @-accretivity and locally D-Lipschitz continuity of Ty(-), we
have
lu—v—pla(u) —za(@)[* < Jlu—v]|? = gp(za(u) = zA(v), jo(u —v))
Fegp?llza(u) — zx(v)]? (3.8)
< lu—=oll" = gp(=epllu = v[|?) + cgp?B|lu — vl|?
< (L4 app + cgp?57)|lu — |-

From (3.6) and (3.8), we have

1Fx(21) = Fa(z2) | < /1 + ape + cqp?p?u — v]]. (3.9)
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Also from (3.2) and locally Lipschitz continuity of projection operator Py, with con-
stant ¢, we have

lu—oll < flu=v—=(hr(u) = ha()] + | Pe, (21) = P, (22)]] (3.10)
< lu=v = (ha(u) = ha()|| + d][z1 — 2.

Since hy is a locally Lipschitz continuous with constant v > 0 and locally strongly
accretive mapping with constant ¢ > 0, we have

lu = v = (ha(uw) = PA()][T < Jlu=v[|T = g(ha(u) = ha(v), g (u = v))
+eqllha(u) = ha ()]
lu —of|* = g€llu — o]|* + ¢y lu —v[|?

<
s (=af+egylu—vf*

It implies that

l[u—v = (ha(u) = ha ()| < /1 = g€ + cgylu —vf. (3.11)
From (3.10) and (3.11), we have

lu — ol < &llu—wvl +d]lz1 — 2],
where K = /1 — g§ + ¢4y?. From which we have

||Zl — Z2|| (3.12)

— <
= o <

Combining (3.9),(3.12) and (3.3), we have

Y1+ app +cgp?B9
11—k
= (1—a)|z1 — 22| + ab||z1 — 22||.

[1Fa(z1) = Fx(z22)l < (1—a)flzs — 22 + @b lz1 = 22l (313)

Tt follows from (3.4) that # < 1. Hence the mapping F(z) defined by (3.1) is contrac-
tive and has a fixed point z(\) which is the solution of parametric general Wiener-Hopf
equation (2.5).

Remark 3.2. From Lemma 3.1, we see that the map F)\(z) defined by (2.4) has a
unique fixed point z(\), that is, z(\) = F)(z). Also by assumptions, the function z
for A = X is a solutions of parametric general Wiener-Hopf equation (2.5). Again by
Lemma 3.1, we know that z for A = X is a fixed point of F)(z) and it is also a fixed
point of F(z). Consequently, we conclude that

z(A) =z = Fx(2(N)).

Using Lemma 3.1, we can prove the continuity of the solution z(\) of parametric
general Wiener-Hopf equation (2.5). However for the sake of completeness and to
convey the idea of the technique involved, we give the proof.

Lemma 3.3. Assume that the operator Th(-) is locally D-Lipschitz continuous with
respect to the parameter A and hy(+) is a locally Lipschitz continuous mapping. If T ()
is a locally Lipschitz continuous mapping and the mapps A — Pic.az, A = hx(u), A —
T (u) are continuous (or Lipschitz continuous), then the function z(\) satisfying (3.3)
is (Lipschitz) continuous at A\ = .
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Proof. For all A € T invoking Lemma 3.1 and the triangle inequality, we have

12(A) = =2Vl [FA(2(A) = PGz + [Fa(z(N) = Fr(z(A)IT (3.14)
0llz(A) = 2Vl + [IFA (2 (X)) = Fx(z(V)]-

From (3.1) and the fact that the operator T)(-) is locally D-Lipschitz continuous with
respect to the parameter A\, we have

IFA(2(2) = F (=) [u(X) = u(X) = p(Ta(u(N) = M) (3.15)
pBIA = All.
Combining (3.14) and (3.15), we obtain

VARV

IN

_ Jole] — —
l20) = 20| < 25 A= X, YA XeT.

This completes the proof.
Now, we are in a position to state and prove the main result of this paper.

Theorem 3.4. Let u be a solution of parametric general nonlinear nonconvex set-
valued variational inequality (2.4) and Z be a solution of parametric general Wiener-
Hopf equation (2.5) for X = X. Let hy(u) be a locally strongly accretive and locally
Lipschitz continuous mapping. Let Tx(u) be a locally D-Lipschitz continuous and
locally relaxed @-accretive mapping with respect to ¢ > 0 for all w € B. If the mapps
A= P, A — ha(u), N = T\(u) are Lipschitz (continuous) at A = X, then there exists
a neighbourhood M of T' of X such that for X € M, parametric general Wiener-Hopf
equation (2.5) has a unique solution z()\) in the interior of B,z(\) = Z and z()\) is
(Lipschitz) continuous at A = \.

Poof. The proof follows from Lemma 3.1, 3.3 and Remark 3.2.
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1 Introduction and Preliminaries

The concept of fuzzy sets was introduced initially by Zadeh [17] in 1965. Since then,
to use this concept in topology and analysis, many authors have expansively devel-
oped the theory of fuzzy sets and applications. George and Veeramani [5], Kramosil
and Michalek [7] have introduced the concept of fuzzy topological spaces induced by
fuzzy metric which have very important applications in quantum particle physics,
particularly in connections with both string and E-infinity theory which were given
and studied by El Naschie [1-4]. Many authors [6,9,10,13-15] have proved fixed point
theorems in fuzzy (probabilistic) metric spaces.

Definition 1.1. A binary operation * : [0,1] x [0,1] — [0, 1] is a continuous ¢-norm
if it satisfies the following conditions:

(1) = is associative and commutative,
(2) = is continuous,

(3) ax1=a, for all a € [0,1],

OCorresponding author: Jong Kyu Kim(jongkyuk@kyungnam.ac.kr)
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(4) a*b < cxd, whenever a < ¢ and b < d, for each a, b, ¢,d € [0, 1].
Two typical examples of a continuous t-norm are a * b = ab and a * b = min(a, b).

Definition 1.2. [11] A 3-tuple (X, M, ) is called a fuzzy metric space if X is an
arbitrary (non-empty) set, * is a continuous t-norm and M is a fuzzy set on X2 x
(0, 00), satistying the following conditions for each z,y,z € X and ¢,s > 0,

1 z,Y,

92 = 1if and only if z =y,

(1) M(z,y,t) >
(2) M(z,y,t)
(3) M(z,y,t) = M(y,,1),
(4) M(z,y,t)
(5) M(z,y,.):

z,Y, *M(y,Z$)<M(Z‘,Z,t+S),

5 x,y,.) : (0,00) — [0, 1] is continuous.

Definition 1.3. [11] A 3-tuple (X, M, ) is called a b-fuzzy metric space for b > 1
if X is an arbitrary nonempty set, * is a continuous t-norm and M is a fuzzy set on
X2 x (0,00), satisfying the following conditions for each z,y,z € X and t,s > 0,

(1) M(z,y,t) >0

(2) M(z,y,t) =1 if and only if z = y,

(3) M(z,y,t) = M(y,x,1)

(4) M(z,y,t)« M(y, 2, %) < M(z, 2, + 5)
(5) M(z,y,.): (0,00) — [0,1] is continuous

It should be noted that, the class of b-fuzzy metric spaces is effectively larger than
that of fuzzy metric spaces, since a b-fuzzy metric is a fuzzy metric when b = 1.

We present an example shows that a b-fuzzy metric on X need not be a fuzzy
metric on X.

Example 1.4. Let M(xz,y,t) = ef‘m:y‘p, where p > 1 is a real number. We show

that M is a b-fuzzy metric with b = 2P~1. In fact, obviously conditions (1),(2),(3) and
(5) of definition 1.3 are satisfied. Let f(z) = «? (x > 0). Then we know that it is a
convex function, for 1 < p < co. So, we have

p
1
() =st+e,

it implies that (a + ¢)? < 2P71(a? + ¢P). Therefore, we have

Y Y i

t+ s - t+ s t+ s

gtz =2 iz
S

IA

|z — 27 |z—yl?
tjor—1 " sjop1
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Thus, for each z,y, z € X we obtain

—lz—ylP

M(z,y,t+s) = e

¢ s
> M(x,z,ij) *M(Z,%prl%

where a * ¢ = ac for all a,c € [0,1]. So condition (4) of definition 1.3 is hold and M
is a b-fuzzy metric.

It should be noted that in preceding example, for p = 2 it is easy to see that
(X, M, %) is not a fuzzy metric space.

Example 1.5. Let M(z,y,t) = e~ or M(z,y,t) = ——, where d is a b-metric

t+d(z,y)’
on X and a * ¢ = ac for all a,c € [0,1]. Then it is easy to show that M is a b-fuzzy
metric. In fact, obviously conditions (1),(2),(3) and (5) of definition 1.3 are satisfied.

Since d is a b-metric, for each z,y,z € X we have
d(w,y) < bld(z,2) +d(z,y)].

Therefore, we obtain

—d(z,v)
M(z,y,t+s) = et
_pdlma)td(z.y)
2 t+s
_ (ebdﬁ?) (ebdii;”)>
< d<z~z>> ( d(z,w)
Z e t/b e s/b
t ]
= M(x,z,7)* M(z,y, ).
b b
So condition (4) of definition 1.3 is hold and M is a b-fuzzy metric. Similarly, we can
show that M (x,y,t) = m is also a b-fuzzy metric.

Next, we need the following definitions and propositions in b-metric spaces for our
main theorems.

Definition 1.6. Let f: R — R be a function. Then f is called b-nondecreasing, if
x > by implies that f(x) > f(y) for each z,y € R.

Lemma 1.7. [11] Let (X, M, %) be a b-fuzzy metric space. Then M(x,y,t) is b-
nondecreasing with respect to t, for all x,y in X. Also,

M(z,y,b"t) > M(x,y,t),Vn € N.
Let (X, M,*) be a b-fuzzy metric space. For ¢ > 0, the open ball B(z,r,t) with
center z € X and radius 0 < r < 1 is defined by
B(z,r,t)={y € X : M(z,y,t) >1—r}.

We recall the notions of convergence and completeness in a b—fuzzy metric space.
Let (X, M, *) be a b-fuzzy metric space. Let 7 be the set of all A C X with
x € A if and only if there exists ¢ > 0 and 0 < r < 1 such that B(z,r,t) C A. Then
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7 is a topology on X (induced by the b-fuzzy metric M). A sequence {z,} in X
converges to z if and only if M (z,,x,t) = 1 as n — oo, for each ¢ > 0. It is called
a Cauchy sequence if for each 0 < € < 1 and t > 0, there exists ng € N such that
M(xp, Tm,t) > 1 — ¢, for each n,m > ng. The b-fuzzy metric space (X, M, *) is said
to be complete if every Cauchy sequence is convergent. A subset A of X is said to
be F-bounded if there exists ¢ > 0 and 0 < r < 1 such that M (x,y,t) > 1 —r, for all
x,y € A.

Lemma 1.8. [11] Let (X, M, *) be a b-fuzzy metric space. Then the following asser-
tions hold:

(i) If sequence {x,} C X converges to x, then x is unique,

(ii) The convergent sequence {x,} C X is Cauchy.

We have the following propositions in a b-fuzzy metric space.

Proposition 1.9. [11] Let (X, M, *) be a b-fuzzy metric space and suppose that {z,}
and {yn} are convergent to x,y respectively. Then we have

t
M(z,y, b—2) < limsup,,_,oo M (Tn, yn,t) < M(x,y, th)

and
t
M(x,y, b—z) < liminfy, oo M (2, Yn, t) < M(x,y, bt).

Proposition 1.10. [12] Let (X, M,x) be a b-fuzzy metric space and suppose that
{zn} is convergent to x. Then, for all y € X we have
t
M(z,y, 5) < limsup,,_, M (xn,y,t) < M(z,y,bt)

and
t
M(z,y, 5) < liminfy, 0o M (zp,y,t) < M(z,y,bt).

Lemma 1.11. A b-fuzzy metric is not continuous in general.

Throughout, in this paper we assume that lim;_, . M (z,y,t) = 1.

Lemma 1.12. Let (X, M, ) be a b-fuzzy metric space and suppose that M (x,y, kt) >
M(z,y,t), for allz,y € X,0< k<1 andt>0. Then z =y.

Proof. Since, M (z,y, kt) > M (z,y,t), it follows that

t t
M(.’L’,yﬂf) ZM(x7y=E) 2 ZM(:myvkin)

Hence, we can get M (z,y,t) > lim, o, M (z,y, k%) = 1, therefore, z = y.

In 2010, Vats et al. [16] introduced the concept of weakly compatible. Also,
in 2010, Manro et al. [8] introduced the concepts of weakly commuting, R-weakly
commuting mappings, and R-weakly commuting mappings of type (P), (Ay), and
(Ag) in a G-metric space.

We will introduce these concepts in a b-fuzzy metric space.
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Definition 1.13. The self-mappings f and g of a b-fuzzy metric space (X, M, %) are
said to be compatible if

lim M(fgzn,gfe,,t) =1
n—o0

and
n—oo

whenever {z,} is a sequence in X such that lim, o f2, = lim,, gz, = 2, for
some z € X.

Definition 1.14. A pair of self-mappings (f, g) of a b-fuzzy metric space (X, M, *)
is said to be

(1) weakly commuting if M (fgx,gfx,t) > M(fx,gx,t), for all x € X.
(2) R-weakly commuting if there exists some positive real number R such that
M(fgx,gfx,t) > M(fz, gz, %), YeeX.
Remark 1.15. If R < 1, then R-weakly commuting mappings are weakly commuting.

Definition 1.16. A pair of self-mappings (f,g) of a b-fuzzy metric space (X, M, x)
are said to be

(1) R-weakly commuting mappings of type (Ay) if there exists some positive real
number R such that M(fgz, ggz,t) > M(fx, gz, ), for all z € X.

(2) R-weakly commuting mappings of type (A,) if there exists some positive real
number R such that M(gfz, ffx,t) > M(gz, fz, ), for all z € X.

(3) R-weakly commuting mappings of type (P) if there exists some positive real
number R such that M (f fx, ggx,t) > M(fz, gz, %), for all x € X.

Remark 1.17. The self-mapping f of a b-fuzzy metric space (X, M, «) is said to
be b-continuous at x € X if and only if it is b-sequentially continuous at x, that is,
whenever {x,} is b-convergent to x, {f(x,)} is b-convergent to f(x).

aey?

Example 1.18. Let M(x,y,t) =e¢ S , fr =1 and
[, x € Q,

gr { —1, otherwise,

for each z,y € R, where a*c = ac. Then it is easy to see that a pair of self-mappings
(f,g) of a b-fuzzy metric space is weakly commuting, R-weakly commuting, and R-
weakly commuting of type (P), (As), and (Ay).

2 The Main Results

Now we are in a position to introduce the main results of this paper.

Theorem 2.1. Let (X, M,*) be a b-fuzzy metric space and (f,g) be a pair of non-
compatible self-mappings with fX C gX (fX denotes the closure of fX). Assume
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that the following condition is satisfied:

M(fz, fy,kt) > min{M (gz, gy, b*t), M (fz, gz, b°t), M(fy, gy, b*t)}, (2.1)

forallxz,y € X and 0 < k < 1. If (f,9) is a pair of R-weakly commuting mappings
of type (Ay), then f and g have a unique common fized point (say z) and both f and
g are not b-continuous at z.

Proof. Since f and ¢ are non-compatible mappings, there exists a sequence {x, } C
X, such that

lim fz, = lim gz, =2, z€ X,

n—oo n—oo
but either lim, oo M(fgzn,gfxn,t) or im, oo M(gfxn, fgz,,t) does not exist or
exists and is different from 1. Since z € fX C gX, there must exist a u € X satisfying
z = gu. We can assert that fu = gu. If not, from condition (2.1) and Propsition 1.10,

we obtain
M(fu, gu, bkt)
> limsup,, o M(fu, fon, kt)
> limsup,, ., min {M(gu, G, U2t), M (fu, gz, b*t), M(fz,, gu, th)}
> min {M(gmgu, bt),M(fu,gu,bt),M(fmgu,bt)}

M(fu7 gu’ bt)?

that is, M (fu, gu, kt) > M(fu, gu,t). Hence, by Lemma 1.12, we get fu = gu. Since
(f,g) is a pair of R-weakly commuting mappings of type (A,), we have

M(gfu, £ fu,t) > Mlgu, fu, 7) = 1.

It means that ffu = gfu. Next, we prove ffu = fu. From condition (2.1), fu = gu
and ffu = gfu, we have

M(fu, ffu,kt) > min{M(gu, gfu,b*t), M(fu,gfu,b*t), M(gu, f fu,b*t)}
= M(fu, ffu,b’t)
M(fu, ffu,t).

From Lemma 1.12, we have fu = ffu, which implies that fu = ffu = gfu, and so
z = fu is a common fixed point of f and g.

Next we prove that the common fixed point z is unique. Actually, suppose that
w is also a common fixed point of f and g. Then using the condition (2.1), we have

Y

M(z,w,kt) = M(fz, fw,kt)
> min{M(gz, gw, b*t), M(fz, gw,b*t), M(fw, gz, b*t)}
= M(z,w,b’t)
> M(z,w,t),

which implies that z = w, so that uniqueness is proved.
Now, we prove that f and g are not b-continuous at z. In fact, if f is b-continuous
at z, then for the b-convergent sequence {z,} to x, we have

lim ffx, = fz=zand lim fgz, = fz==z.
n—oo n—oo
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Since f and g are R-weakly commuting mappings of type (4,), we get

M(gfn f frnst) 2 M(gen, fn, 7).

Hence, by Proposition 1.9, we have

M(lim gfe,,z0%) > limsup, o M(gfzn, ff2n.t)

n—o0

> limsup,,_, M (gzn, fz,, %)

> M( =1,

t
“% )

it follows that lim,,_, - gfx, = z. Hence, we can get

_ t
Jim M(fgzn, 9fzn,t) 2 M(z,2,55) = L.

Therefore, we have
im M(fgz,,gfz,,t)=1.
n—oo

This contradicts with f and g being non-compatible. So f is not b-continuous at z.
If ¢ is b-continuous at z, then for the b-convergent sequence {x,} to x, we have

lim gfx, =gz=zand lim ggz, =gz = z.
n—oo n—00

Since f and g are R-weakly commuting mappings of type (4,), we get

Hence, we have

M(z, li_>m ffe,, b?t) > limsup,, oo M(gfTn, ffxn,t)

> limsup,_,o M (920, f2n, %)
t
> M(z, 2, W) =1,

it implies that
lim ffx,=2= fz.
n—oo

This contradicts with f being not b-continuous at z, which implies that ¢ is not
b-continuous at z. This completes the proof.

For the case b =1 in Theorem 2.1, we have the following corollary.

Corollary 2.2. Let (X, M,*) be a fuzzy metric space and (f,g) be a pair of non-
compatible selfmappings with fX C gX. Assume that the following condition is sat-
isfied:

M(fa, fy, kt) > min { M (gz, gy, t), M (fz, gz, t), M(fy, gy, 1)}, (2.2)

forallx,y € X and 0 < k < 1. If (f,9) is a pair of R-weakly commuting mappings
of type (Ay), then f and g have a unique common fized point (say z) and both f and
g are not b-continuous at z.
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3 Example

Next, we give an example to support for the main Theorem 2.1.

Example 3.1. Let X = [2,20] and axc = ac, for all a,c € [0,1] and let M be a fuzzy
set on X X X x (0,400) defined as follows:

—lz—yl

M(xvyvt):e ¢ ’

for all t € RT. Then (X, M, x) is a fuzzy metric space. We define mappings f and g

on X by
[ 2, z=2o0rze(520],
f"””_{fs, z € (2,5
and
2, x =2,
gr=<¢ 18, x€(2,5],
=l g e (5,20].

Clearly, from the above definitions, we know that f(X) C g(X), and (f,g) is a pair
of non-compatible self-mappings. To see that f and g are non-compatible, consider
a sequence {z,} = {5+ 1}. Then we have fz, — 2,9z, — 2, fgz, — 6 and
gfz, — 2. Thus

lim M(gfzn, fgrn,t) = et # 1.

n— oo

On the other hand, there exists R = 1 such that

(2-2)
et , xT=2,
(5-2)
M(gfl',fffﬂ,t): eigf, .’EG(Q,E)},
_(2-2)
et , z€(520
and
_(2-2)
e" T, =2,
(18—6)
M(fz,gz,t) =< e~ T € (2,5],
(=t -2
e, xe (520,

for all x € X. Hence, it is easy to see that in every cases, we have

M(gfw, ffx,t) > M(gx, fz,t).

That is, (f, g) is a pair of R-weakly commuting mappings of type (Ay).

Now we prove that the mappings f and g satisfy the condition (2.1) of Theorem
2.1 with k = % To do this, we consider the following cases:

Case (1) If z,y € {2} U (5,20], then we have

> min {M(gz, gy, t), M(fz,gz,t), M(fy,gy,t)},

and hence (2.1) is obviously satisfied.
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Case (2) If z,y € (2, 5], then we have
> min {M(gx, gy, t), M(fz,gz,t), M(fy, gy, 1)},

and hence (2.1) is obviously satisfied.
Case (3) If z € {2} U (5,20] and y € (2, 5], then we have
M(fx, fy, kt) = M(2,6,kt) = ¢~ 7r

and

|2—18]
et T =2,
M(gz, gy,t) = L g
e, ze (520

Thus we obtain
M(fz, fy,t) > min {M(gz, gy,t), M(fz, gz, t), M(fy,gy.t)},

for all z,y in X. Thus all the conditions of Theorem 2.1 are satisfied and 2 is a
uniquecommon fixed point of f and g.
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On hesitant fuzzy filters in BFE-algebras
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Abstract. The notions of hesitant fuzzy subalgebras and hesitant fuzzy filters are introduced and related prop-
erties are investigated. Relations between a hesitant fuzzy subalgebras and a hesitant fuzzy filters are discussed.
The problem of classifying hesitant fuzzy filters by their ~-inclusive filter will be solved. Given a special set, we

provide conditions for this set to be a hesitant fuzzy filter.

1. Introduction

In 2007, Kim and Kim [4] introduced the notion of a BFE-algebra, and investigated several
properties. In [1], Ahn and So introduced the notion of ideals in B E-algebras. They gave several
descriptions of ideals in BE-algebras. Song et al. [7] considered the fuzzification of ideals in BE-
algebras. They introduced the notion of fuzzy ideals in BF-algebras, and investigated related
properties. They gave characterizations of a fuzzy ideal in B FE-algebras.

The notions of Atanassov’s intuitionistic fuzzy sets, type 2 fuzzy sets and fuzzy multisets etc.
are a generalization of fuzzy sets. As another generalization of fuzzy sets, Torra [8] introduced
the notion of hesitant fuzzy sets which are a very useful to express peoples hesitancy in daily life.
The hesitant fuzzy set is a very useful tool to deal with uncertainty, which can be accurately and
perfectly described in terms of the opinions of decision makers. Also, hesitant fuzzy set theory
is used in decision making problem etc. (see [6, 10, 11, 12, 13, 14]), and is applied to residuated
lattices and MT L-algebras (see [3, 5]).

In this paper, we introduce the notions of hesitant fuzzy subalgebras and hesitant fuzzy filters
of BFE-algebras, and investigate their relations and properties. We consider characterizations of
hesitant fuzzy fuzzy subalgebras and hesitant fuzzy filters of BFE-algebras. Given a special set,
we provide conditions for this set to be a hesitant fuzzy filter. Given a special set, we provide
conditions for this set to be a hesitant fuzzy filter.
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YKeywords: (Transitive, self distributive) BE-algebra, Filter, Hesitant fuzzy subalgebra(filter).
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2. Preliminaries

Let K(7) be the class of all algebras of type 7 = (2,0). By a BE-algebra we mean a system
(X;%,1) € K(7) in which the following axioms hold (see [4]):
Ve X)(zxz=1),
Ve X)(xx1=1),
Vre X)(1*xz=ux),
(Vo,y,z € X)(z* (y*2) =y=(x=*2)). (exchange)
A relation “<” on a BE-algebra X is defined by

Ve,ye X)(z <y < zxy=1). (2.5)
A BE-algebra (X, 1) is said to be transitive (see [1]) if it satisfies:
(Ve,y,z € X) (yxz < (x*xy) * (z*2)). (2.6)
A BE-algebra (X;*,1) is said to be self distributive (see [4]) if it satisfies:
(Vo,y,z€ X) (z* (yx2) = (x*y) x (x x2)). (2.7)
Every self distributive BE-algebra (X; %, 1) satisfies the following properties:
Vo,y,ze X)(x <y = zxrx<zxyandyxz<xzx*2), (2.8)
(Vo,y € X) (zx (v ry) =z xy), (2.9)
(Vo,y,z€ X)(zxy < (z*xx)* (2%xy)). (2.10)

Note that every self distributive BE-algebra is transitive, but the converse is not true in general
(see [1]).
Definition 2.1. ([4]) Let (X;*, 1) be a BE-algebra and let F' be a non-empty subset of X. Then
Fis a filter of X if

(F1) 1 € F;

(F2) (Ve,y e X)(z*xy,x € F =y €EF).

3. Hesitant fuzzy filters

Definition 3.1. ([8]) Let E be a reference set. A hesitant fuzzy set on E is defined in terms of a
function that when applied to E returns a subset of [0, 1], which can be viewed as the following
mathematical representation:

Hg :={(e,hg(e))le € E}
where hgp : E — 22(]0,1]).
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Definition 3.2. Given a non-empty subset A of X, a hesitant fuzzy set
Hx :={(z,hx(x))|z € X}
on satisfying the following condition:

hx(xz) =10 forall x ¢ A (3.1)

is called a hesitant fuzzy set related to A (briefly, A-hesitant fuzzy set) on X, and is represented
by Ha := {(z,ha(z)) | x € X}, where hy is a mapping from X to Z([0,1]) with ha(z) = 0 for
all z ¢ A.

Definition 3.3. Given a non-empty subset (subalgebra as much as possible) A of X, let Hy :=
{(z,ha(z)) | © € X} be an A-hesitant fuzzy set on X. Then Hy := {(x,ha(x)) | x € X} is
called a hesitant fuzzy subalgebra of X related to A (briefly, A-hesitant fuzzy subalgebra of X) if
it satisfies the following condition:

(Va,y € A) (ha(z xy) 2 ha(z) N ha(y)) . (3.2)
An A-hesitant fuzzy subalgebra of X with A = X is called a hesitant fuzzy subalgebra of X.
Example 3.4. Let X = {0,1,a,b,c} be a BE-algebra with the following Cayley table:

x|1 a b c
111 a b ¢
a|ll 1 a a
b1 1 1 a
cll 1 a1
For a subalgebra A = {1,a,b} of X, let Hs := {(x,ha(z)) | + € X} be an A-hesitant fuzzy set

on X defined by
Hy = {(1,0,1)), (a,(0,3)), (b, (5, 3]), (¢, 0) }

Then H, is an A-hesitant fuzzy subalgebra of X.

Definition 3.5. Given a non-empty subset (subalgebra as much as possible) A of X let Hy :=
{(z,ha(z)) | x € X} be an A-hesitant fuzzy set on X. Then Hy = {(z,ha(z)) | v € X} is
called a hesitant fuzzy filter of X related to A (briefly, A-hesitant fuzzy filter of X) if it satisfies
the following condition:

(Vo € A) (ha(x) S ha(1)),

(Va,y € A) (ha(z xy) Nha(z) C ha(y)) . (3.4)

An A-hesitant fuzzy filter of X with A = X is called a hesitant fuzzy filter of X.
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Example 3.6. (1) Consider a BE-algebra X = {1,a,b,c} as in Example 3.4. Let Hyx :=
{(z,hx(z)) | = € X} be a hesitant fuzzy set on X defined by

Hy = {(1,[0,1)), (a,(0,9)), (b, (3, 2])), (e (0, 2)) }
Then Hx is a hesitant fuzzy subalgebra of X, but not a hesitant fuzzy filter of X since h4(b *

a) N ha(b) = ha(1) Nha(b) =1[0,1]N (3,3 € hala) = (0, 3).
(2) Let X ={0,1,a,b,c} be a BE-algebra with the following Cayley table:

x|1 a b c
1{1 a b ¢
all 1 a a
b1 1 1 «a
cll a a 1

Let Hx := {(z,hx(z))|x € X} be a hesitant fuzzy set defined by
Hax = {(1,[0,11), (@, (0, 1)), (b: (0, ), (¢, (0, 1))}

It is routine to verify that Hx := {(x, hx(z))|z € X} is a hesitant fuzzy filter of X.
Proposition 3.7. Let Hs := {(x, ha(z))|z € X} be an A-hesitant fuzzy filter of X where A is
a subalgebra of X. Then the following assertions are valid.
(i) (Vz,y € A)(z <y = ha(z) C ha(y)),
(i) (V1,2 € A)(ha(e * (5 % 2)) O haly) C hae * 2)),
(i) (Va,z € A)(ha(a) C ha((a*x) * x).
Proof. Let x,y € A be such that z < y. Then x xy = 1. It follows from (3.3) and (3.4) that
ha(x) = ha(l) N ha(z) = ha(zxy) N ha(z) C ha(y).
(ii) Using (3.4) and (2.4), we have ha(x % 2) D ha(y * (x % 2)) Nha(y) = ha(z * (y * 2)) N ha(y)
for all z,y,z € A.
(iii) Take y := (a % x) * x and = := a in (3.4). Then we have
ha((axx)*x)) Dha(ax ((axx)*x))Nha(a)
=ha((axz)*(axz))Nhy(a)
= hA(l) N hA(CL) = hA(a)
by using (2.4), (2.1) and (3.3). O
Corollary 3.8. Every hesitant fuzzy filter Hy := {(x, hx(z))|z € X} of X satisfies the following
properties:
(i) (Vo,y € X)(z <y = hx(z) C hx(y)),
(i) (Vz,y,2 € X)(hx(z* (y*2)) N hx(y) C hx(z* 2)),
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(iii) (Va,z € X)(ha(a) C ha((a*x)*x).
We provide conditions for a hesitant fuzzy set to be a hesitant filter.

Theorem 3.9. Let A be a subalgebra of a BE-algebra X. Every A-hesitant fuzzy set satisfies
(3.3) and Proposition 3.7(ii). Then it is an A-hesitant fuzzy filter of X.

Proof. Taking = := 1 in Proposition 3.7(ii) and using (2.3), we obtain ha(z) = ha(l x 2) 2
ha(lx(y*z))Nha(y) =ha(y*2z)Nha(y) for all y,z € A. Hence Hy = {(z, ha(z))|x € X} is an
A-hesitant fuzzy filter of X. O

Corollary 3.10. Let Hy := {(x,ha(z))|x € X} be an A-hesitant fuzzy set for a subalgebra A
of X. Then h, is an A-hesitant fuzzy filter of X if and only if it satisfies (3.3) and Proposition
3.7(ii).

Theorem 3.11. An hesitant fuzzy set Hy of X, where A is a subalgebra of X, is an A-hesitant
tuzzy filter of X if and only if it satisfies the following conditions:

(i) (vz,y € A)(ha(y x x) 2 ha(x)),
(ii) (Vz,a,b € A)(ha((ax (b*xx))*x) 2 ha(a) N ha(b)).

Proof. Assume that Hy := {(z,ha(z))|z € X} is an A-hesitant fuzzy filter of X. Using (3.3),
(3.4), (2.4),(2.1) and (2.2), we get ha(y*z) 2 ha(zx(y*xx))Nha(x) = ha(1)Nha(x) = ha(x) for all
x,y € A. Tt follows from Proposition 3.7 that ha((ax(bxx))*x) D ha((ax(bxx))*(bxx))Nha(b) D
ha(a) N hy(b) for all z,a,b € X.

Conversely, let Ha(X) = {(z,ha(x))|z € A} be an A-hesitant fuzzy set of X satisfying condi-
tions (i) and (ii). If we take y := z in (i), then ha(l) = ha(z * x) D ha(x) for all z € A. Using
(i), we obtain ha(y) = ha(1xy) = ha(((xxy) x (x*xy)) *y) 2 ha(xxy) Nha(z) for all z,y € A.
Hence H4 is an A-hesitant fuzzy filter of X. O

Proposition 3.12. Let Hy := {(z, hx(z)|z € X} be a hesitant fuzzy set on X. Then Hx is a
hesitant fuzzy filter of X if and only if

(Va,y,z € X)(z Sz xy = hx(y) 2 hx(z) N hx(2)). (3.5)

Proof. Assume that Hx is a hesitant fuzzy filter of X. Let x,y,2 € X be such that z < z * .
By Proposition 3.7 and Definition 3.5, we have hx(y) 2 hx(x *y) Nhx(x) 2 hx(z) Nhx(x).
Conversely, suppose that Hy satisfies (3.5). By (2.2), we have x < x %1 = 1. Using (3.5), we
have hx (1) D hx(z) for all z € X. It follows from (2.1) and (2.4) that = < (z x y) * y for all
xz,y € X. Using (3.5), we have hx(y) 2 hx(x *xy) N hx(z). Therefore Hy is a hesitant fuzzy
filter of X. O
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As a generalization of Proposition 3.12, we have the following results.

Theorem 3.13. Let Hx := {(x,hx(x)|z € X} be a hesitant fuzzy filter of X. Then

Hwi xx=1= hx(z) DN hx(w) (3.6)

i=1
for all z,wy,- -+ ,w, € X, where [[;_; w; * & = wy * (Wp—1 % (- wy *xx)--)).

Proof. The proof is by induction on n. Let Hx be a hesitant fuzzy filter of X. By Proposition
3.7(1) and (3.6), we know that the condition (3.6) is true for n = 1,2. Assume that Hx satisfies
the condition (3.6) for n = k, ie., [[,wi*x = 1 = N hx(w;) for all z,wy, - ,w, € X.
Suppose that Hfill w;xx =1 for all x,wy, -+ wg,wrr1 € X. Then

hx(wy xx) D ﬂf;lhx(wi).
Since Hy is a hesitant fuzzy filter of X, it follows form (3.4) that
hx(x) D hx(wy *x) N hx(w)
2 (MiZy hux (wi)) N fox (wr)
= Ny o (w).
This completes the proof. O

Theorem 3.14. Let Hxy = {(z, hx(z))|x € X} be a hesitant fuzzy set of a BE-algebra satisfying
(3.6). Then Hx is a hesitant fuzzy filter of X.

Proof. Let x,y,z € X be such that z < zxy. Then z* (x*xy) =1 and so hx(y) 2 hx(x) Nhx(z)
by (3.6). Using Proposition 3.12, Hy is a hesitant fuzzy filter of X O

Theorem 3.15. A hesitant fuzzy set Hy := {(z, hx(z)|x € X} of a BE-algebra X is a hesitant
fuzzy filter of X if and only if the set Hx(y) := {x € X|hx(z) D ~} is a filter of X for all
v € Z£([0,1]) whenever it is nonempty.

Proof. Suppose that Hy is a hesitant fuzzy filter of X. Let x,y € X and v € £([0,1]) be such
that x xy € Hx(v) and = € Hx (7). Then hx(z xy) 2 v and hx(z) D ~v. It follows from (3.3)
and (3.4) that hx(1) 2 hx(y) 2 hx(z*xy) Nhx(z) 2 7. Hence 1 € Hx(vy) and y € Hx(7), and
therefore Hx () is a filter of X.

Conversely, assume that Hx(7) is a filter of X for all v € £2(]0, 1]) with Hx(v) # 0. For any
x € X, let hx(x) =+. Then z € Hx (7). Since Hx(y) is a filter of X, we have 1 € hx(v) and so
hx(z) =~ C hx(1). For any z,y € X, let hx(x *y) = Y44y and hx(z) = 7,. Take zxy € Hx(y)
and x € Hx(vy) which imply that y € Hx (). Hence hx(y) 2 7 = Yauy N7 = hx(x *y) N hx(x).
Thus Hy is a hesitant fuzzy filter of X. O
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The filter Hx(vy) in Theorem 3.15 is called the hesitant y-inclusive set of Hyx = {(z, hx(z))|x €
X}

We make a new hesitant fuzzy filter from old one.

Theorem 3.16. Let Hx = {(z,hx(z))|z € X} be a hesitant fuzzy set on a BE-algebra X.
Define a hesitant fuzzy set Hy on X by

hx(z) if z € Hx(y)

hx : X = 2(0,1]), z— { ) otherwise

where vy is any subset of [0, 1] and 0 is a subset of [0, 1] satisfying 6 C Nygry(nhx(x). If Hx is a
hesitant fuzzy filter of X, then so is H¥.

Proof. Assume that Hy is a hesitant fuzzy filter of X. Then Hx(v) is a filter of X for all
v € £(]0,1]) by Theorem 3.15. Hence 1 € Hx(v) and so hi (1) = hx(1) D hx(z) 2 h%(x)
for all x € X. Let x,y € X. If x xy € Hx(y) and = € Hx(y), then y € Hx(y). Hence
Wx(y) = hx(y) 2 hx(z*y) Nhx(z) = hx(z*y) Nhx(z). Ifwxy & Hx(y) or v ¢ Hx(7), then
Wi (xxy) =9 or h(z) = 9. Thus h%(y) D 6 = h%(x *xy) N hi(z). Therefore H% is a hesitant
fuzzy filter of X. 0

For two elements a and B of X, consider a hesitant fuzzy set HY" = {(x, hx (x))|z € X} where

v ifax(bxzx)=1
9 otherwise

et X — 2([0,1), = — {

where v, and v, are subsets of [0, 1] with 75 C ;. In the following example, we know that there
exist a,b € X such that H%" is not a hesitant fuzzy filter of X.

Example 3.17. Let X = {0, 1,a,b,c} be a BE-algebra with the following Cayley table:

*x1 a b c
111 a b c
all 1 a c
b1 1 1 ¢
c|ll a b 1

Let Hx := {(z,hx(x))|z € X} be a hesitant fuzzy set defined by

Hy = {(L.[0.1]). (@, (0. 1)), (b. (. ). (e. (3. T}
Then HY* is not a hesitant fuzzy filter of X since h'(ax b) 1 K (a) = 0.1] & hY"(8) = (0,)
Now we provide a condition for the hesitant fuzzy set H;l(’b to be a hesitant fuzzy filter of X
for all a,b € X.
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Theorem 3.18. If X is a self distributive BFE-algebra, then the hesitant fuzzy set H;L(’b is a
hesitant fuzzy filter of X for all a,b € X.

Proof. Let a,b € X. Obviously, h%’(1) D h%’(z) for all z € X. Let x,y € X be such
that a % (b* (x *y)) # 1 or a* (b*x) # 1. Then h%’(x % y) = v or h%’(x) = ~,. Hence
Kl (z * y) N RS (x) = 72 € A% (y). Assume that a * (b (z *y)) =1 and a* (b*x) = 1. Then
l=ax*(bx*(zx*y))

=ax((bxx)x(bxy))

=(ax(bxx))*(ax(bxy))

=1x(ax(bxy))

=ax (bx*xy)

and so K% (x x y) N Y () = 7 = h%(y). Therefore H%" is a hesitant fuzzy filter of X for all
a,beX. O

Theorem 3.19. Every filter of a BFE-algebra can be represented as y-inclusive set of a hesitant
fuzzy filter.

Proof. Let F be a filter of a BE-algebra X. For a subset 7 of [0, 1], define a hesitant set Hy by

hy : X = 2(0,1)), :L’»—>{ ; ii;?

Obviously, F' = Hx(vy). We now prove that Hy is a hesitant fuzzy filter of X. Since 1 € Hx(v),
we have Hx(1) = v D hx(z) forall x € X. Let x,y € X. If e xy,z € F, then y € F since F
is a filter of X. Hence hx(xz *y) = hx(x) = hx(y) = v and so hx(x xy) Nhx(z) C hx(y). If
xxy € Fand x ¢ F, then hx(z *y) =~ and hy(x) = () which imply that hy(x *y) N hx(z) =
yN@ =0 C hx(y). Similarly, if zxy ¢ F and x € F, then hx(xxy)Nhx(z) C hx(y). Obviously,
ifxxy ¢ Fand z ¢ F, then hx(x xy) Nhx(x) C hx(y). Therefore Hx is a hesitant fuzzy filter
of X. l

Let Hy = {(x,h(x))|z € X} be a hesitant fuzzy set on X. For any a,b € X and k € N,
consider the set
hx[a®:b] == {x € X|hx(a" * (b*x)) = hx(1)}
where hx(ax (a*(---*(a*(a*xz))---))) in which a appears k-times. Note that 1,a,b € Hx[a";b]
for all a,b € X and k£ € N.

Proposition 3.20. Let Hx := {(x, h,(x))|x € X} be a hesitant fuzzy set on X satisfying (3.3)
and hx(x xy) = hx(x) U hx(y) for all z,y € X. For any a,b € X and k € N, if z € hx[a"; ],
then y * x € hx[a*;b] for all y € X.
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Proof. Assume that @ € hx[a*;b]. Then hx(a* x (b* z)) = hx(1) and so

hx(ak*(b*(y*x))) b

(a®* (y«bx*x))
hx (y * (a® * (b x)))
hx(y) U hx(a® % (bxz))
hx(y) Uhx(1) = hx(1)

for all y € X by (2.4). Hence y * x € hx[a¥;b] for all y € X. O

th

Proposition 3.21. Let Hy := {(x,hx))|z € X} be a hesitant fuzzy set on a BFE-algebra X. If
an element a € X satisfies ax x =1 for all z € X, then hx[a*;b] = X = [V¥;a] for all b € X and
ke N.

Proof. For any x € X, we have

and so z € hx[a®;b]. Similarly, x € hx[b*;a). O

Proposition 3.22. Let X be a self distributive BE-algebra and let Hx := {(z, hx(z))|z € X}
be a order reversing hesitant fuzzy set of X with the property (3.3). If b < ¢ in X, then
hx[a®;c] C hx[a®;b] for all a € X and k € N.

Proof. Let a,b,c € X be such that b < ¢. For any k € N, if # € hx[a*; ], then

hx(1) = hx(a" * (c * x))
=hx(c* (a” * 2))
Chx(b* (a* * x))
=hx(a* % (b*x))

by (2.4) and (2.8). Hence hy(a* * (b* z)) = hx(1). Thus o € hx[a*;b], which completes the
proof. O

The following example shows that there exists a hesitant fuzzy set Hx of X, a,b € X and
k € N such that hy[a";b] is not a filter of X.
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Example 3.23. Let X = {0,1,a,b,c} be a BE-algebra with the following Cayley table:

x|1 a b c
111 a b c
all 1 a a
b1 1 1 a
cll a a 1

Let Hy :={(z,hx(z))|x € X} be a hesitant fuzzy set defined by

Hx = {(1,[0.1]). (a, (3, 1) (b, (3, 3)): (e, (5, §) }

Then hx|c;b] = {x € X|hx(cx(bxx)) = hx(1)} = {1, a,b} is not a filter, since axc = a € hx|c; b
and ¢ ¢ hx[c;b).

o

Theorem 3.24. Hy := {(z,hx(x))|x € X} be a hesitant fuzzy set on a self distributive BE-
algebra X in which hx is injective. Then hx[a*;b] is a filter of X for all a,b € X and k € N.

Proof. Assume that X is a self distributive BFE-algebra and hy is injective. Obviously, 1 €
hx|a*;b]. Let a,b,x,y € X and k € N be such that x xy € hx[a";b] and x € hx[a";b]. Then
hx(a* % (b)) = hx (1) which implies that a* x (bx x) = 1, since hx is injective. Using (2.7), we
have

hx (1) =hx(a® % (b* (x xy)))
= hx(a" P (ax (b (x%y))))
=hx(@* ' x (ax ((b*z)* (b*y))))

= hx((a”* (bxz)) * (a* * (bxy)))
(1% (@ % (b x )
:hx(ak * (b * y))

which imply that y € hx[a®;b]. Therefore hx[a®; V] is a filter of X for alla,b € X and k € N. [

Theorem 3.25. Hyx := {(z,hx(z))|x € X} be a hesitant fuzzy set of a self distributive BE-
algebra X satisfying the condition (3.3) and hx(z xy) = hx(x) Nhx(y), for all x,y € X. Then
hx[a*;b] is a filter of X for all a,b € X and k € N.

Proof. Leta,b € X and k € N. Obviously, 1 € hx[a*;b]. Let x,y € X be such that x*y € hx|a*;b]
and x € hx[a¥;b]. Then hx(a** (bx (z*y))) = hx(1) and hx(a** (b*x)) = hx (1), which implies
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from the hypothesis that
hx (1) =hx(a® * (b* (% y)))
=hx(a" x (ax (b* (z%y))))
=hx(a" % (ax ((b*x)* (bxy))))
x((a® % (bx ) * (a" * (b y)))
x(a®x (bxz)) N hx(a®* (bxy))
x(1) Nhx(a" * (b y))
(a*
k

h
h
h
h

x(a®x (bxy)).
Hence y € hx|a*;b] and therefore hx[a";b] is a filter of X for all a,b € X and k € N. O

Proposition 3.26. Hy := {(z,hx(z))|x € X} be a hesitant fuzzy set of a BE-algebra X in
which hx is injective. If F' is a filter of X, then the following holds.

(Va,b € F)(Vk € N)(hx[a";b] C F). (3.7)

Proof. Assume that F is a filter of X and let a,b € F and k € N. If x € hx[a*;b], then
hx(ax* (a* 1% (b*x))) = hx(a** (bxx)) = hx(1) and so a * (a* 1 x (bxx)) =1 € F since hy is
injective. Since F is a filter of X, it follows from (F2) that a*~! x (b x) € F. Continuing this
process, we obtain bx x € F and so v € F. Therefore hx[a*;b] C F for all a,b € F and k € N.
U

Theorem 2.27. Hx := {(z,hx(z))|x € X} be a hesitant fuzzy set of a BE-algebra X. For any
subset F' of X, if the condition (3.7) holds, then F is a filter of X.

Proof. Suppose that the condition (3.7) holds. Obviously, 1 € hx[a*;b] C F. Let z,y € X be
such that x xy € F and x € F. Then

ha (a5 (2 # y) xy)) = hx (@ (2% (2% y) xy)))
(@ x (2 xy) * (%))
(1% 1) = hx(1)

and hence y € hx[a*;b] C F, where b = x xy. Therefore F' is a filter of X. U

hx
hx

Theorem 3.28. Hx := {(z,hx(z))|x € X} be a hesitant fuzzy set of a BE-algebra X. If F' is
a filter of X, then
(Vk € N)(F = U{hx[a*;b]|a,b € F}).
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Proof. Let F is a filter of X. By Proposition 3.26, the inclusion U{hx[a*;b]|a,b € F} C F holds.
Let x € F. Since x € hx[1¥;z] for all k € N, it follows that

F C U{hx[1¥; ]|z € F}
C U{hxl[d";b]|a,b € F}.
This completes the proof. O
Theorem 3.29. If Hy := {(z,hx(z))|z € X} is a hesitant filter of X, then the set
Hy = A{z € X[hx(a) C hx(z)}
is a filter of X for all a € X.

Proof. Let x,y € X be such that x xy € H, and x € H,. Then hx(a) C hx(x *y) and
hx(a) C hx(y). By (3.3) and (3.4), we have hx(a) C hx(z*xy) N hx(z) € Hx(y) C hx(1) and
sol e H, and y € H,. Therefore H, is a filter of X. O

Theorem 3.30. Let a € X and Hx := {(x, hx(z))|z € X} be a hesitant fuzzy set on X. Then
the following properties are valid:

(i) if H, is a filter of X, then Hy := {(z, hx(z))|x € X} satisfies:
(Vx,y € X)(hx(a) C hx(z*xy) Nhx(x) = hx(a) C hx(y)). (3.8)

(ii) if Hx := {(z, hx(x))|x € X} satisfies the condition (3.3) and (3.8), then H, is a filter of
X.

Proof. (i) Assume that H, is a filter of X and let z,y € X be such that hx(a) C Hx(x*xy)NHx (z).
Then z xy € H, and y € H,. Since H, is a filter of X, we obtain x € H,. Therefore hx(a) C
hx (y)-

(ii) Let Hx := {(z,hx(x))|x € X} be a hesitant fuzzy set on X in which the conditions (3.3)
and (3.8) hold. Then 1 € H,. Let z,y € X be such that x xy € H, and x € H,. Then
hx(a) C hx(xxy) and hx(a) C hx(z). Hence Hx(a) C hx(x *xy) Nhx(x). Using (3.8), we have
hx(a) C hx(y), i.e., y € H,. Thus H, is a filter of X. O
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Abstract In this paper, a new nonic functional equation is introduced. The solution of this func-
tional equation can also be determined in certain type of groups using two important results due to
Székelyhidi. Using the fixed point theorems due to Brzdek and Cieplinski, we give some Ulam—Hyers
stability results for the nonic functional equation in non-Archimedean spaces.

Keywords Ulam—Hyers stability; nonic functional equation; non-Archimedean space; fixed point
method.

Mathematics Subject Classification(2010) 39B82; 39B52; 46H25.

1 Introduction and preliminaries

In this paper R and N denote the sets of reals and positive integers, respectively. Moreover, Ry := [0, c0)
and Ny := NU {0}.
A valuation is a function |- | from a field K into R4 such that 0 is the unique element having the 0 valuation,

|rs| = |r| - |s| and the triangle inequality holds, i.e.,
|r+s| < |r|+|s], Vr,seK.

A field K is called a valued field if K carries a valuation. The usual absolute values of R and C are examples of

valuations.
Let us consider a valuation which satisfies a stronger condition than the triangle inequality.
Let K be a field. A non-Archimedean valuation on K is a function |- | : K — R such that
(1) |r| > 0 and equality holds if and only if r = 0.
(2) |rs| =|r||s], rseK.
(3) |r+s| <max{|r],|s|}, rseK

Any field endowed with a non-Archimedean valuation is said to be a non-Archimedean field. In any such field
we have 1| = | — 1] =1 and |n x 1] < 1 for all n € N, where 1 is the neutral element of the semigroup (K, ),
Ix1l=1land (n+1)x1=(nx1)+1forneN

Let X be a linear space over a field K with a non-Archimedean valuation |-|. A function ||-||: X — Ry isa

non-Archimedean norm if it satisfies the following conditions:

*The first author was supported by the National Natural Science Foundation of China (Grant No. 11171022).
fCorresponding author.
E-mail addresses: xutianzhou@bit.edu.cn (T.Z. Xu), dingyaliding@126.com (Y. Ding), jrassias@primedu.uoa.gr (J.M. Rassias).
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(1

) |lz|| = 0 if and only if = = 0;
(2) ||rz|| = |r]||z| for all r € K and z € X;
)

3) =+ y|| < max{||z||,|ly||} for all z,y € X. If || - || : X — Ry is a non-Archimedean norm in X, then the
pair (X, || - ||) is called a non-Archimedean normed space. Then (X, || - ||) is called a non-Archimedean normed
space.

Let X be a non-Archimedean normed space. Let {z,,} be a sequence in X. Then {z,} is said to be convergent
if there exists € X such that lim ||z, — x| = 0. In that case, x is called the limit of the sequence {x,} and
we denote it by nh_}rr;o Tp =2 A Z;ﬁence {zn} in X is said to be a Cauchy sequence if nh_}n;() |Znt+p — x| = 0 for
all p=1,2,.... Due to the fact that

0 — 2]l < max{flajer )l : m<j<n-1} (n>m)

a sequence {z,} is Cauchy if and only if {x,+; — z,} converges to zero in a non-Archimedean normed space.

The most important examples of non-Archimedean spaces are p-adic numbers. The p-adic numbers have
gained the interest of physicists because of their connections with some problems coming from quantum physics,
p-adic strings and superstrings (see [15]).

In this paper, we first introduce the following new nonic functional equation

flx+5y) — 9f(x +4y) + 36 f (v + 3y) — 84f(x + 2y) + 126 f (= +y) — 126 f(x)+ (1)
84f(x —y) —36f(x —2y) +9f(x — 3y) — f(z —4y) =9 f(y).

9

It is easy to see that the function f(x) = az” is a solution of the functional equation (1). Every solution of the

functional equation (1) is said to be a nonic mapping.

The study of stability problems for functional equations is related to a question of Ulam [20] concerning the
stability of group homomorphisms and affirmatively answered for Banach spaces by Hyers [10]. The result of
Hyers was generalized by Aoki [2] for approximate additive mappings and by Rassias [17] for approximate linear
mappings by allowing the Cauchy difference operator CDf(z,y) = f(z +y) — [f(z) + f(y)] to be controlled by
e(|lz||” + ||yl|P). In 1994, a further generalization was obtained by Gavruta [7], who replaced e(||z||? + ||ly||*) by
a general control function ¢(z,y). We refer the reader to (see for instance [1,3-6,8,11-14, 16, 18,21, 22]) and

references therein for more information on Ulam’s problem during the last seventy years.

From now on S denotes a nonempty set and X stands for a complete non-Archimedean normed space. Given
a set Z # () and functions ¢ : S — S and F': S x Z — Z, we define an operator ﬁf; : 725 — 7% (Z° denotes the
family of all functions mapping a set S into a set Z) by

Eg(a)(t) = F(t,a(e(t)), aeczZ’tes.

Moreover, if A: S x Ry — Ry, then we write Ay := A(¢,+),t € S.

For explicitly later use, we recall the following results by Brzdek and Ciepliriski [4].
Theorem 1 Let A: S xR, =Ry, f: 5= X, 7T: X% = X% ¢:8—85e:8 =R, and

IT(@)(t) = T(BB) < At, llale(t) = Ble®)), a,fe X% teSs. (2)

Assume also that A; is nondecreasing for every t € S, nlLIgo(Eg)"(E)(t) =0(t € S) holds and

IT(H(E) = fO <e@),  tes. (3)
Then for each t € S the limit
Tim T (f)(1) = A() (®)
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exists and the function A € X® is the unique fized point of T with

1F(8) =A@ < sup (L£3)"(e)(t) = h(t), te€S.

Corollary 1 Let F: Sx X = X, 9: S =S, A:SxRy >Ry, f:S—=X,e:5 =R, and
[E @t x) = F(ty)ll < Al lz—yl), teSwzyeX
Assume also that, for every t € S, A; is nondecreasing, lim (ﬁg)”(e)(t) =0(t € S) holds and
n—oo

1F(t) = F(t, fle@)] <e@®),  tes.
Then for each t € S the limit

lim (£2)"(f)(t) = A(t)

n— oo

exists and the function A € X° is the unique solution of the functional equation

A(t) = F(t, Alp(1)))

such that (5) holds.

We end this section with two corollaries, which are immediate consequences of Corollary 1.

Corollary 2 Leta:S —-K\{0}, ¢: S—= S, f:S—>X,0:5 =Ry,

1) —a®)f®) <o),  tes

and

TR (il ) N S

n—oo | [TiLq al¢'(1))]
Then there exists a unique solution A € X of the functional equation
A(p(t)) = a(t)A(t)

such that

1£(8) = A®)] < sup —oF (D) tes.

neo [[Tig ale? ()]
Corollary 3 Letb: S —-K,¢v: S =S, f: 5= X,e: 5 =Ry,
[f(@&) —b(@)f (W) <et), teS

and

e L(t) =0, tes.

[Tewi @)

lim
n—00 (4

Then there exists a unique solution B € X*° of the functional equation

such that

n

[Tow' @)

=0

[£(t) = B(#)|| < max {é(t), sup

neNp

s(wﬂ(t))} . teS.

361 Tian-Zhou Xu et al 359-368

(10)

(11)



J. COMPUTATIONAL ANALYSIS AND APPLICATIONS, VOL. 22, NO.2, 2017, COPYRIGHT 2017 EUDOXUS PRESS, LLC

2 Solution of the nonic functional equation on commutative groups

In this section, we solve the functional equation (1) on commutative groups with some additional requirements.

A group S is said to be divisible if for every element b € S and every n € N, there exists an element a € S
such that na = b. If this element a is unique, then S is said to be uniquely divisible. In a uniquely divisible
group, this unique element a is denoted by % That the equation na = b has a solution is equivalent to saying
that the multiplication by n is surjective. Similarly, that the equation na = b has a unique solution is equivalent

to saying that the multiplication by n is bijective.
The following two important results due to Székelyhidi (see [19] for the details).

Theorem 2 Let G be a commutative semigroup with identity, S a commutative group and n a monnegative

integer. Let the multiplication by n! be bijective in S. The function f : G — S is a solution of Fréchet functional

equation
Axl,...,mﬂ,+1f(x0) =0 (18)
for all xg,z1,...,xh+1 € G if and only if f is a polynomial of degree at most n, i.e., f is given by
fla) = A"z) + -+ Al2) + A(z), 2 €G, (19)

where A°(z) = A° is an arbitrary element of S and A™(z) is the diagonal of an n-additive symmetric function
A,:G"—S.

Theorem 3 Let G and S be commutative groups, n a nonnegative integer, p;,¥; additive functions from G into
G and p;(G) CY;(G)(i=1,2,...,n+ 1). If the functions f, f; : G — S(i=1,2,...,n+ 1) satisfy

n+1

F@)+ > filgsl@) + ¢iy) =0, (20)
i=1
then f satisfies Fréchet functional equation Ny, .. 4. ., f(x0) = 0.
Using the results, we have the following theorem.

Theorem 4 Let S be a commutative group and V' be a linear space. Then the function f : S — V satisfies the
functional equation (1) for all x,y € S, if and only if f is of the form

fl@) =A%), wzes,
where A%(z) is the diagonal of the 9-additive symmetric map Ag : S° — V.

Proof. Assume that f satisfies the functional equation (1). We can rewrite the functional equation (1) in the

form
£(0) = T @+ 5) + 1o 4y) = 2o+ 30) + 5 (o +20) — S+ )
2 1 1 (21)
—3fl@—y)+ 2 fe = 2y) = 77 f(2 = 3y) + 5p flo — dy) + 2880f(y) = 0.

Thus by Theorems 2 and 3, f is of the form
fla) =" Al(x), z €S, (22)

where A%(x) = AY is an arbitrary element of V, and A’(x) is the diagonal of the i-additive symmetric map
A; 2 S* — Vfori=1,2,...,9. Replacing z = 0,y = 0 in (1), one finds f(0) = 0. Hence A°(z) = A° = 0.
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Replacing x = 0,y =z and = x,y = —x in (1) and adding the two resulting equations, we get f(—z) = —f(z)
for all z € S. So the function f is odd. Thus we have A8(z) = A%(z) = A%(z) = A%(z) =0 forall x € S. It
follows that f(z) = A%(x) + A"(z) + A%(z) + A3(z) + A'(x). Replacing (z,y) with (0,2z) in (1), one obtains

f(10x) — 8f(8z) + 27f(6x) — 48 f(4x) — (9! — 42) f(2x) = 0. (23)
Replacing (z,y) with (5, z), one gets
F(10z) — 9£(97) + 36 f(8z) — 84F(Tx) + 126 f(6x) — 126 f (52) + 84 (4z)

—36f(3x) +9f(2z) — (9'+ 1) f(x) = 0. (24)
Subtracting equations (23) and (24), we find
0f(9z) — 44 (8z) + 84f(7z) — 99f(6z) + 126 (5z) — 132 (4x) 25)
+36f(3z) — (9! = 33)f(2z) + (9'+ 1) f(z) = 0.
Replacing (x,y) with (4z,z), and multiplying the resulting equation by 9, one obtains
9f(9z) — 81f(8x) + 324f(Tx) — 756 f (6x) + 1134 f (5x) — 1134 f (4x) (26)
+756f(3x) — 324f(2z) —9(9! — 9) f(x) = 0.
Subtracting equations (25) and (26), we get
37f(8z) —240f(7x) + 657 f(62) — 1008 f(5x) + 1002 f(4x) — 720f(3x) (27)
—(9!' —357) f(2z) + (10! — 80) f(x) = 0.
Replacing (z,y) with (3z,z), and multiplying the resulting equation by 37, one finds
37f(8z) — 333 (7x) + 1332 (62) — 3108 f(52) + 4662f (4z) — 4662 (3x) 8)
+3108f(22) — 37(9! + 35) f(x) = 0.
Subtracting equations (27) and (28), we arrive at
93f(7x) — 675f(8x) + 2100 f (5x) — 3660 f (4x) + 3942 f(3z) — (9! + 2751) f (2x) (29)
(479! + 1215) f(z) = 0.
Replacing (z,y) with (2z, ), and multiplying the resulting equation by 93, one finds
93f(7x) — 837f(6x) + 3348 f(5x) — 7812 f(4x) + 11718 f(3z) — 11625 (2x) (30)
—93(9! — 75) f(x) = 0.
Subtracting equations (29) and (30) and then dividing by 2, we arrive at
81f(6x) — 624 f(5x) + 2076 f (4x) — 3888 f(3x) — %(9! — 8874) f(2x) (31)
+(70 - 9! —2880) f(x) = 0.
Replacing (z,y) with (x,x), and multiplying the resulting equation by 81, one finds
81f(6x) — 729f(5x) + 2916 f (4z) — 6723 f(3x) + 9477 f(2z) — 81(9! + 90) f(z) = 0. (32)
Subtracting equations (31) and (32), we arrive at
105f (5x) — 840 f (4x) + 2835 (3x) — %(9! +10080) f(2x) + (151 - 9! 4 4410) f(x) = 0. (33)
Replacing (x,y) with (0, ), and multiplying the resulting equation by 105, one finds
105(5x) — 840f (4x) + 2835 f (3x) — 5040 f (2x) — 105(9! — 42) f(x) = 0. (34)

Subtracting equations (33) and (34), we arrive at

f(22) = 2°f(x). (35)

By (35) and A"(rx) = r" A" (z) whenever x € S and r € Q, we obtain 2°(A%(z)+ A" (z)+ A% (2)+ A3(z) + Al (x)) =
29A%(z) + 27A7(2) + 25A5(x) + 23 A43(x) + 2AY(2). Tt follows that A7(z) = A%(z) = A3(x) = A(z) = 0 for all
x € S. Hence f(x) = A%(z). The converse is easily verified. O
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3 Stability results

Throughout this section, we assume that S is a commutative group and X is a complete non-Archimedean

normed space. For a given mapping f : S — X, we define the difference operators

Df(z,y) := f(x +5y) = 9f(x +4y) + 36f(x + 3y) — 84f(x + 2y) + 126f(x + y)
—126f(x) +84f(x —y) — 36f(x — 2y) + 9f (v — 3y) — f(x — 4y) — N f(y)

for all x,y € S.
Theorem 5 Let ¢ : S? — R, be a function such that

nhﬁn;() 12|79 (2"z, 2"y) = 0, z,y € S. (36)
Assume also that f : S — X be a mapping such that

IDf(x,y)ll < p(z,y), r,y € 8. (37)

Then there exists a unique nonic mapping T : S — X such that

If (@) = T(@)]l < sup 270 Vs(2"e),  z e, (38)
neNg
uhere 1 210 210] 15)
é(z) = o7 max{|210|90(0,3:), B (0, 3z), Bl ——(3z, —3x), 61 —p(2z, —22),
135| 12940 [210] 1210|
— — 0,0 0,4z), ——p(4z, -4 162
et =), S e(0,0), Sl (0, 40), St —40).[162]p(a. ).

'||' (32, 3x> |93|@<2x,x>,|37|w<3x,x> |9|so<4x o). (52,2, 90, 22),

1
|9" (0, 8z), ‘9'| »(8x, —8x), — \8'| (0, 6x), |8‘| (62 —636)}.

Proof. Replacing x =y =0 in (37), we get

1

15O < e

©(0,0). (39)
Replacing « and y by 0 and x in (37), respectively, we get

I (5z) — 9f(4x) + 36 f(3x) — 84f(2z) + 126 f(x) — 126 f(0) + 84 f(—=x)

40
~367(~20) + 9(~30) — f(~42) — 912} < p(0.) o
for all z € S. Replacing « and y by = and —x in (37), respectively, we have
I f(—4x) — 9f(—3z) + 36f(—2x) — 84f(—x) + 126 f(0) — 126 f (x) + 84 f(2x) (41)
—36f(3z) + 9f(4x) — f(bx) — I f(—2)|| < p(—=,x)
for all x € S. By (40) and (41), we obtain
1f(x) + f(=2)] < ‘9,| max{p(0,z), p(z, —x)} (42)
for all z € S. Replacing « and y by 0 and 2z in (37), respectively, and using (39) and (42), we find
|| f(102) — 8f(8x) + 27f(6x) — 48 f (4x) — (9! — 42) f(2z)||
1 1 1 1
gmax{go(l() 2:1:),|9!|<p(0|8 x), |9!| o(8x ||8x), |8‘| (0, 6x), |8'| o(6xz, —6x), (43)
4 84
|8'| »(0,4x), |8'\ p(dx, —4x), o1 — (2, —23:)}
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for all z € S. Replacing « and y by 52 and x in (37), respectively, we get

1£(102) — 9 (9z) + 36f(8z) — 84f(Tx) + 126f(62) — 126 f(5z) + 84f(4x)
=36/ (32) +9f(2z) — (9 + 1) f(2)|| < o (52, 2)

for all x € S. By (43) and (44), we obtain

19£(92) — 44f(8x) + 84f(Tx) — 99f(62) + 126 f (5z) — 132f (4x)
+36(3z) — (9! - 33)f( ) + (9! + 1) (@)

<max{90(5x7x) (0, 22), |9,‘ £(0,82). |9'\ o(8a —sx)ﬁ@(o,m),
@w(fix —62), |;1'| ©(0,4x), |;L'| (4, —4a), ||Z"1||<p(2x —Qx)}

for all z € S. Replacing « and y by 4z and x in (37), respectively, and using (39) we have
IIf(92) — 9f(8z) + 36f(7x) — 84 f(6z) + 126 f (5x) — 126 f (4x)
1
+84f(3z) — 36f(2z) — (9! — 9) f(x)]| < max {50(4:r x), |9'| (0, 0)}
for all z € S. By (45) and (46), we get

137f(82) — 240f(7x) + 657 f(6z) — 1008 (52) + 1002 (4z)
—720f(32) — (9'—357) (2) + (10! — 80) f ()|

< maX{|9s0(4x z), ‘8,| ©(0,0), p(5z,x), (0, 2z), m¢(078w)7|9fl,‘s0(8w7—8x)7
1 14] 4 L Is4]
|8‘| ©(0,62), |8'| o(6x, —6x), |8'| (0, 4z), @90(433 —4x), o1 — (2, —Zx)}

for all z € S. Replacing « and y by 3z and « in (37), respectively, then using (39) and (42), we have
£ (82) — 9 (Tz) + 36£(62) — 84f(5x) + 126 f(4z) — 126£(3 ) +84f(2

z)
(9!+35)f(x)||§max{s0(3x ), 5re(0.0), o p0.2), o

1
[EM 19!

for all x € S. By (47) and (48), we get

193f (7z) — 675 (6z) + 2100 (5z) — 3660 f (4z)
+3942f (3x) — (9! + 2751) f (2x) + (47 - 9! + 1215) f (=)

< max { 37lp(30,2), 1110(0.0), (0. 2), 'fg,,ﬂso(m ), 9lp(dr, ).
w(bz, ), ¢(0,2z), |9" ©(0, 8z), ‘9'| ©(8z, —8x), |8'| ©(0, 62),
@cp(ﬁi —6x), ||§'| (0, 4x), ||;||cp(4x —4x), ||9Z'l| o2z, 2x)}

for all z € S. Replacing « and y by 2z and x in (37), respectively, then using (39) and (42), we have
|| f(7x) —9f(6z) + 36f(5$) — 84f(4x) + 126 f(3z) — 125 (2z) — (9! = 75) f(x)]|

< max{go(Qm ), ‘9'| ©(0,2z), —p(2z 21‘),@@(0,37)7@@( z), ||8'|| (0, 0)}

for all x € S. By (49) and (50), we get

\9'|

I81f(6x) — 624f(5z) + 2076 f (4z) — 3888 f (3x) — %(9! — 8874) f(22)
+(70 - 9! — 2880) f ()|

1 |93] |93| [93| |372\
< 2|max{93|<p(2x x), o1 — 2z, —2x), 81 (0, ), 8—”90(1‘, —x), |8'\ ©(0,0),
1 1 \4| |4\ }
©(0,6x), p(6x, —6x), ©(0,4x), p(dx, -4z
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for all z € S. Replacing « and y by x and x in (37), respectively, then using (39) and (42), we have

| f(6x) —9f(5x) + 36f(|4x)| - 83f(3T)| + 117f(2|x‘) (9'+90) f(=)||
84 4 1
< max{go(amm) ‘9|| ©(0,0), |8‘| (0, ), |8'| oz, —x), |8'\ (0, 2z), (52)

0(0,32), — (3w —333)}

1
— —2x
9025 ~22), forel0,32), o

for all x € S. By (51) and (52), we get

1105 f (52) — 840 f (4z) + 2835 f (3z) — (%! + 5040) f(22) + (151 - 9! + 4410) f (2)

|756| |324] 1324 181
§max{|81|gp(m,x), |8‘| |8'| @(Oam)vw(p(ma_x)aW@(va_zr%
191

19 193] 137] 9|
03z, =3x), (22, x), —=—(3z, x),
|8'| 817 2] 2] 12¥

———(0,87), ———(8z, —8z),

<p(0,6x) o(6z, —6x), ||;|| (0,4x), ||82'|| (4z, 4x)}

(0,0),

(0, 3x), o4z, x), (53)

o(bz, ac) (0, 2z),

|2|

28| 12 81]

for all z € S. Replacing « and y by 0 and x in (37), respectively, then using (39) and (42), we have

1f(52) — 8f(4x) 4+ 27f(3x) — 48f (2z) — (9! — 42) f ()|

140 14|

1
< — _
max{gp(() x), |8'|g0(0 ,3x), |8| »(3z, —3x), |8'| (0, 2z), |8|‘<p(2x 2x), (54)
|84| |14| 1
4 x,—4
for all x € S. By (53) and (54), we get
1 210 210
I52e) = 25@I < g max{mmw(o ) 8,|' £(0,30), '|8,|' (37, ~3),
|15] | 5] |2 940| |210|
|210] 18| -
Ltz —an) 1621p(z. ). T 3x1>,|93|so<2x,x>, )
3710 (3, ), [9]¢ (4, ), o (52, x) (0, 2z), o7 ©(0,8z),

|9—1”<p(83:,—8x)7 (0, 62), (62 —63:)}

= (), xesS.

87 \8'|

By Corollary 2, there exists a unique mapping 7 : S — X such that T'(2z) = 2°T(x) and (38) holds. By (8) in
Corollary 1,

T(x):= lim (EF) (f)(x) = lim 279" f(2"x), z €S (56)

n—oQ n—oo

It remains to show that T is a nonic map. By (37), we have
IDf(2",2"y)/2°"|| < |27 p(2", 2"y) (57)

for all z,y € S and n € N. So, by (36), (564) and (55), || DT (z,y)|| = 0 for all z,y € S. Thus the mapping
T :S — X is nonic. U

Similar to Theorem 5, one can prove the following result.

Theorem 6 Assume that the multiplication by 2"(n € N) be bijective in S. Let ¢ : S — Ry be a function such
that

- o (* Y\ _
Jim 27 (55 5) =0, wyeEs. (58)
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Assume also that f: S — X be a mapping such that

[Df(z, y)|| < p(z,y), r,y € 8. (59)

Then there exists a unique nonic mapping T : S — X such that

nf@)—znmngrmm{a(g),am|2PW+U5(Ti2)}, res, (60)

neNy

where §(x) is defined as in Theorem 5.

Proof. From (55), we have
hor-2r () =o(3). w5 o

By Corollary 3, there exists a unique mapping 7" : S — X such that T'(z) = 2°T(%) and (60) holds. By (8) in
Corollary 1,

t
R T F\n T In
T(x):= nhm (L)"(H)E) = nlgn 2°n f <2n> , xes. (62)
The rest of the proof is similar to the proof of Theorem 5. O

Corollary 4 Let S be a non-Archimedean normed space and X be a complete non-Archimedean normed space

with |2| < 1. Let €, \ be positive numbers with A # 9, and f : S — X be a mapping satisfying
IDf@@,y)ll < e(lel* + Iyl zyes.

Then there exists a unique nonic mapping T : S — X such that

M A>9 e S:
_ |92 - |2} ’ ’
ORI S

Proof. Let ¢ : 5% — R, be defined by ¢(x,y) = €(||z||* + |ly||*) for all 2,y € S. Then the corollary is followed
from Theorems 5 and 6. U

Similar to Corollary 4, one can obtain the following corollary.

Corollary 5 Let S be a non-Archimedean normed space and X be a complete non-Archimedean normed space

with |2] < 1. Let €, A, p be positive numbers with A+ pu #9, and f : S — X be a mapping satisfying
IDf(@, )l < ellz|*-llyll*, =y es.

Then there exists a unique nonic mapping T : S — X such that

elf[ |+
L Ap>9xesS;
91121212 ’ ’
_ <l |
Hf(x) T(CU)H = 6||$H)\+}L g
W, A + l’L < 97-’1: E .
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ABSTRACT

Our aim in this paper is to study the global stability character and the periodic nature of the solutions of the

difference equation
biﬁn,k + cTn—s
Tpy1 =0Tp_+—————, n=0,1,..,
d+ ex,_¢
where the initial conditions x_,,x_,41,T_,12,..., To are arbitrary positive real numbers, r = max{l, k, s,t} is
nonnegative integer and a, b, ¢, d, e are positive constants.
Keywords: stability, periodic solutions, global attractor, difference equations.

Mathematics Subject Classification: 39A10

1. INTRODUCTION

Our goal in this paper is to investigate the global stability character and the periodicity of the solutions of the
difference equation
by + CTpn_s

=0,1,.. 1
d+ex,_t T (1)

Tp+l = ATn—] +
where the initial conditions ©_,,2_,41,Z_p12,..., Tg are arbitrary positive real numbers, r = max{l, k, s,t} is
nonnegative integer and a, b, ¢, d, e are positive constants.

Recently there has been a lot of interest in studying the global attractivity, the boundedness character and
the periodicity nature of nonlinear difference equations see for example [1-20].

The study of the nonlinear rational difference equations is interesting and attractive to many researchers
working in this field It is quite challenging and rewarding, many real life phenomena are modelling using these
equations. Examples from economy, biology,etc. may be obtained in [3,7,11,12] The study of some properties
of these equations via the global attractivity, the boundedness and the periodicity of these equations is of great
interest. For examples in the articles [11,12,15]. Recently, many researchers have investigated the behavior of
the solution of difference equations for example: In [1] Ahmed investigated the behavior of the solutions of the

difference equation
LTn—2k+1

:|:1 :t Hle ZL’n,giJrl .

Elabbasy et al. [8] studied the boundedness, global stability, periodicity character and gave the solution of some
special cases of the difference equation

Tp+1 =

QAlp—k

Tpnt1 = ————% -
B+ 11— Tn—i
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Elabbasy et al. [9] investigated the global stability, periodicity character and gave the solution of some special
cases of the difference equation

dmn—lxn—k
SO
n—s

Yalcinkaya [32] has studied the following difference equation

m”L*’ITL

xk

n

Tpt1 =+

For some related work see [21-35].
Here, we recall some basic definitions and some theorems that we need in the sequel.

Let I be some interval of real numbers and let

F.r" 7

)

be a continuously differentiable function. Then for every set of initial conditions z_x,x_gy1,...,x0 € I, the
difference equation
Tn41 :F(wnaxn—ly"vxn—k)v ’I’lZO,l,..., (2)

o0

has a unique solution {z,}5° .

A point T € I is called an equilibrium point of Eq.(2) if
T = f(T,T,...T).

That is, z,, =T for n > 0, is a solution of Eq.(2), or equivalently, T is a fixed point of f.
DEFINITION 1.1. (Periodicity)

A sequence {z,}7° _, is said to be periodic with period p if 4, = x, for all n > —k.
DEFINITION 1.2. (Stability)

(i) The equilibrium point T of Eq.(2) is locally stable if for every e > 0, there exists § > 0 such that for all
T fy Tft1y - T—1,20 € I with

|x_p — T+ |T—pt1 — T+ ... +|z0o — T| < 9,
we have
|z, —T| <€ forall n>—k.

(ii) The equilibrium point T of Eq.(2) is locally asymptotically stable if T is locally stable solution of Eq.(2)
and there exists v > 0, such that for all x_p,z_f11,...,2x_1, 9 € I with

|z_p — T + |1 — T+ ... + |x0 — T| < 7,

we have
lim z, =7.
n—oo

(iii) The equilibrium point T of Eq.(2) is global attractor if for all z_j, z_g41,...,2_1, o € I, we have

lim =z, =7.
n—oo

(iv) The equilibrium point T of Eq.(2) is globally asymptotically stable if T is locally stable, and Z is also a
global attractor of Eq.(2).

(v) The equilibrium point T of Eq.(2) is unstable if T is not locally stable.

370 E. M. Elsayed et al 369-379



J. COMPUTATIONAL ANALYSIS AND APPLICATIONS, VOL. 22, NO.2, 2017, COPYRIGHT 2017 EUDOXUS PRESS, LLC

The linearized equation of Eq.(2) about the equilibrium T is the linear difference equation

k _— =
Ynt1 =), W?Jn—z (3)

i=0
Theorem A [26] Assume that p,q € Rand k € {0,1,2,...}. Then
p| + lal <1,
is a sufficient condition for the asymptotic stability of the difference equation

T+l +PTp + qTn—k = 0, n=0,1,....

REMARK 1. Theorem A can be easily extended to a general linear equations of the form
Tntk + P1Tntk—1 + . + prn =0, n=0,1,.., (4)

where p1,pa,...,pk € R and k € {1,2,...}. Then Eq.(4) is asymptotically stable provided that

k
> Ipi < 1.
=1

Consider the following equation
Tl = 9(Tny Tn—1, - Tn_K) n=0,1,2... (5)

The following theorem will be useful for the proof of our results in this paper.

Theorem B [27]: Let [, 3] be an interval of real numbers and assume that

g: o, B — [ 5],

is a continuous function satisfying the following properties :

(a) g(x1,x2,...,xp+1) iS non-increasing in one component (for example z,) for each z,.(r # o) in [«, 8], and
is non-increasing in the remaining components for each z, € [, 3];

(b) If (m, M) € [o, B8] X [, B] is a solution of the system
M =g(m,m,...m,M,m,..m,m) and m = g(M,M,....M, m,M,....M, M),
then
m = M.

Then Eq.(5) has a unique equilibrium T € [, 3] and every solution of Eq.(5) converges to Z.

2. LOCAL STABILITY OF THE EQUILIBRIUM POINT OF EQ.(1)

In this section we study the local stability character of the solutions of Eq.(1). The equilibrium points of Eq.(1)
are given by the relation

bT + cx

cd + dex’

If a # 1, then the equilibrium points of Eq.(1) is given by

T =azx

b+c+d(a—1)

T an T e(l—a)
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Let f:(0,00)* — (0,00) be a function defined by

bui + cu
fug, u1,uz, uz) = aug + dl—&—ieu;'
Therefore at T = %ﬁi;”
of(T,T,T,T) of(T,T,Z,T) bla—1)
_— = a = 007 = — = 01,
dug Ouy (b+¢)
8.]0(5) E7575) — _C(Cl _ 1) - —¢ af(§7f7 T, E) _ (a—1)(b+c—d+ad) - ¢
Dus (b+c) » us G+e) 3
Then we see that at 7 =0
(9f(§, T, T, E) 8f(f, z,T, 5) b
- = ag=-¢y, ———————L=—-=—(
a’l.to 811,1 d
af (T7 T? E’ T) _ c af (T7 T? T? E) _ .
8’11,1 n d 2 8U1 =0= e

Then the linearized equation of Eq.(1) about T is
Yn+1 + CoYn—1 + C1Yn—k + C2Un—s + C3Yn—t = 0.

THEOREM 2.1. Assume that
d(l—a)
1< —7".
(b+e¢)
Then the positive equilibrium point T = 0 of Eq.(1) is locally asymptotically stable.

Proof: It is follows by Theorem A that, Eq.(6) is asymptotically stable if

les| + |e2| + |ex] + |eo| < 1.

b
|0+’§’+‘E‘+|a|<l,

and so a1

1 < ﬂ

(b+c¢)

This completes the proof.
THEOREM 2.2. Assume that

d(1—a)

3< ———~, a<l
(b+c¢)
b+c+d(a—1)

Then the positive equilibrium point T = i-a) of Eq.(1) is locally asymptotically stable.

Proof: It is follows by Theorem A that, Eq.(6) is asymptotically stable if

(a—1)(b+c—d+ad) cla—1) b(a—1)
(b+c) ‘+‘_ (b+c) +‘_ (b+c) ‘+|a/‘<1
_ 2
P Uil iy
(b+c¢)
and so 1
Gl
(b+c¢)

This completes the proof.
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3. EXISTENCE OF PERIODIC SOLUTIONS

In this section we study the existence of periodic solutions of Eq.(1.1).

THEOREM 3.1. Eq.(1) has a prime period two solutions if and only if

E(b+c+d+ad)’(a+1)* —4dade*(a+1)(b+c+d+ad) >0, , ks t— even. (7)

Proof: First suppose that there exists a prime period two solution

"'7p7 q’p’ q7 ety
of Eq.(1). We will prove that Condition (7) holds.
We see from Eq.(1) ( when k,[, s,t—even ) that
B bq + cq B bp+ cp
p=ag+ d+eq’ g=apt d+ep’
Then
dp + epq = adq + aeq® + bq + cq, (8)
and
dq + epq = adp + aep?® + bp + cp. (9)

Subtracting (8) from (9) gives
d(p — q) = ad(q — p) + ae(¢® — p*) + b(q — p) + c(q — p).

Since p # q, it follows that

b+c+d+ad
prq--Lretdtad (10)
ae
Again, adding (8) and (9) yields
2epq + d(p + q) = ad(p + q) + ad(p + q)* + 2aepq + b(p + q) + c(p + q). (11)

It follows by (10), (11) and the relation p? + ¢? = (p+ q)? — 2pq for all p,q € R, that

dla+b+c+d+ad)
ae?(a+1)

pq = (12)

Now it is clear from Eq.(10) and Eq.(12) that p and ¢ are the two positive distinct roots of the quadratic
equation

ae ae?(a+1)

24 ((b+c+d+ad)) ‘ (d(a+b+c+d+ad)) —0, (13)

ae?(a+1)t* +e(a+1)(b+c+d+ad)t +d(a+b+c+d+ad) =0,

and so
((a+1)(b+c+d+ad))® > dad(a + 1)(b+ ¢+ d + ad),

thus
(a+1)(b+c+d+ ad) > 4ad.

Therefore Inequality (7) holds.

Second suppose that Inequality (7) is true. We will show that Eq.(1) has a prime period two solution. Assume
that

 —e(atD)(bretdrad)+E  —€AB+ VE
b= 2ae?(a+1) - 2ae2 A ’
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and
q:%jfl‘@,where A=(a+1), B=(a+b+c+d+ad)

where £ = e?(a+1)2(b+ c+d + ad)? — 4ade*(a + 1) (b + ¢+ d + ad).
We see from Inequality (7) that

2(a+1)%(b+c+d+ ad)? —4ade*(a+ 1)(b+ ¢ +d + ad) > 0,

then after dividing by €?(a + 1)(b + ¢ + d + ad) we see that
= (@ +1)(b+ c+d+ ad) > 4ad,

Therefore p and ¢ are distinct real numbers.

Set

g = P, Ty41 =4, , Tk =4¢q, T_ky1 =D,

T _g Dy T_s41=¢q, T_4=p, T 431 =¢, and xo=q.

We wish to show that
r1=x_1=p and xzy=1x9=q.

It follows from Eq.(1.1) that

br_p+cr_s bp+cp (b+c)p

d+ex_ -ap d+ep ap d+ep

T =ar_;+

(b+c) (7eAB+3[§)

2ae? A
—eAB+E\
d+e ( 2ae2 A )

:ap-|—

Multiplying the denominator and numerator of the right side by 2ae?A gives

(b+c)(—eAB+VE)
2ae2 Ad—e2 AB+e /€’

r1 =ap+

Multiplying the denominator and numerator of the right side by {2ae?Ad — e>AB — e /€}

(b+c)(7eAB+\/E) (QaegAdfeQABfe\/z)
QaezAd—ezAB—&-e\/E) (QaezAd—ezAB—e\/g) ’
(b+c)|—2ade® A> B+e® A2 B?—e(e? A2 B? —4dade® AB)+2ade® AV/E]
(2ad82A762AB)27(6\/E)2 ’

xr] = ap—l—(

= ap-|—

_ (b+c)[2ade® AB(2— A)+2ade® AV/E]
=P+ T (1 P+ BT —4adB)—c A’ B’ Tiadc AR

Replacing A= (a+ 1) and B = (b+ ¢+ d + ad) in denominator of above equation gives

B (b+c)[QadeSAB(l—a)+2adezA\/§_“]
T = (Lp+ 4a2d?e*(a+1)2—4ade* (a+1)2 (b+c+d+ad)+4ade* (1+a) (b+c+d+ad)
(b+c)[2adesAB(17a)+2ad62A\/a
ap + 4a2d?e*(a+1)?2—4ade*(a+1)2(b+c+d+ad)+4ade* (14+a)(b+c+d+ad)
- (b+c)[2ad63AB(1—a)+2ade2A\/E]
- p— 4a?de?(a+1)(b+c)
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Dividing numerator and denominator by(b + ¢) we get

3 _ 24 eB(1 —a) + /€
1 = ap — 2L Az(zldeggjf'ffe VE — ap — eBU—a) ¥ V¢ 2%2

Now inserting the value of p we get

—eAB+V€  eB(l—a)+¢

rp =

2e2A 2ae?
_ 1 (7eAB+\/§ _ 63(1—a)+\/z) _ —eABtayE—eB(1—a)(14+a)—(at1)E
2¢2 A a 2ae2(a+1)
_ —eaB(a+1)—eB+eBa® — /¢
N 2ae?(a+1)

putting the value of B = (b4 c+ d + ad) we get

—e(btctdtad)(at1)—E
2ae?(a+1) =4q

T =

Similarly as before one can easily show that
Ty = P.

Then it follows by induction that
Top =p and xopy1=¢q forall n>-1.
Thus Eq.(1) has the positive prime period two solution
O XN X

where p and ¢ are the distinct roots of the quadratic equation (13) and the proof is complete.
The following Theorems can be proved similarly.

THEOREM 3.2. Eq.(1) has a prime period two solutions if and only if

2(a+1)*(d+ad+b+c)* —4e*(ad +b+c)(a+1)(d+ad+b+c) >0, t —odd ,l,k,s — even.

THEOREM 3.3. Eq.(1) has a prime period two solutions if and only if

e*(a+1)*(d+ad —b—c)* —4e’ad(a+1)(d+ad —b—c) >0, | — even ,s,k,t — odd.

THEOREM 3.4. Eq.(1) has a prime period two solutions if and only if

e*(d—ad+b+c)*(a—1)* —4e*(a— 1)%(b+c)(d—ad +b+c) >0, I,t — odd, s,k — even.

THEOREM 3.5. Eq.(1) has a prime period two solutions if and only if

e2(a+1)?*b+c—d—ad)?+4ae*(a+1)(b+c—d—ad)(d—b—c) >0, I,t — even, s,k — odd.
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4. GLOBAL ATTRACTIVITY OF THE EQUILIBRIUM POINT OF EQ.(1)

In this section we investigate the global attractivity character of solutions of Eq.(1).
THEOREM 4.1. The equilibrium point T of Eq.(1) is global attractor.
Proof: Let p,q are a real numbers and assume that f : [p,q]* — [p,q] be a function defined by

buy + cus

Ug, U1, U2, U3) = Uy + .
f( 0, U1, U2 3) 0 d+ eus

We can easily see that the function f(ug, u1,uz,us) increasing in ug, u1,us and decreasing in us.
Suppose that (m, M) is a solution of the system
m= f(m,m,m,M) and M = f(M,M,M,m).

Then from Eq.(1), we see that

(b+c)m (b+c)M
m=am -+ d+eM’ @ er—&—em’
That is
l_go bte __ bte
T d+eM’ T d4em’
or,
b+ec b+e

d+eM d+tem

then d+eM =d+em. Thus M =m. It follows by the Theorem B that T is a global attractor of Eq.(1) and
then the proof is complete.

5. NUMERICAL EXAMPLES

For confirming the results of this paper, we consider numerical examples which represent different types of
solutions to Eq. (1).

Example 1. We assume | =3, k=2, s=3,t=2x 3=7, 2 9=2,z_1=1, 2g=9, a=0.1, b=0.2, c=
0.9, d=0.6 e=0.3. See Fig. 1.

Example 2. See Fig. 2,sincel =4, k=3, z_4 =12, x_3=7, 2 =9, x_1 =10, 2o =5, a = 0.9, b =
2, ¢c=T7,d=3.

x 107 Plotof x(n+1)="a.X(n-N)+((b.X(n-k)+c.X(n-s))/((d+e.X(n-1)))) plot of x(n+1)= a.X(n-1)+((b.X(n-k)+c.X(n-s))/((d+e.X(n-1))))
25 T T T T T T T T

20

15n
15

x(n)
x(n)

10

05F

i i i i i i i
0 200 400 600 0 200 400 600 800 1000
n n

Figure 1. Figure 2.
Example 3. We consider [ =3, k=2, z_ 3=12,2_>=7, x_1 =9, 20 =10, a =03, b=1.5, c =11, d =8.
See Fig. 3.
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Example 4. See Fig. 4,since l =3, k=4, 24, =12, x 3=7, . 92=9, z_1 =10, 2o =5, a = 0.6, b =
2, ¢c=17,d=4.

plot of x(n+1)="a.X(n-1)+((b.X(n-k)+c.X(n-s))/((d+e.X(n-1)))) plot of x(n+1)= a.X(n-1)+((b.X(n-k)+c.X(n-s))/((d+e.X(n-1))))

12

12

ol ] ol

8 st

a s

| L

OO 260 460 . 660 860 1000 00 260 460 | 660 860 1000

Figure 3. Figure 4.
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