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ABSTRACT

This paper discusses numerical asymptotic stability in certain neutral delay differential Equations
(NDDEs) by 6 -method discretization for 6 € [0,1]. We give necessary and sufficient conditions
on the parameters, to obtain the numerical asymptotic stability, preserving the exact asymptotic
stability conditions.
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1 INTRODUCTION

The Delay Differential Equations (DDE) are
a class of infinite dimension systems, widely
used for modeling and analysis of phenomenon
transmission and propagation (of matter, energy
or information). They are still used in the
modeling of processes encountered in physics,
mechanics, economics, chemistry, biology,
dynamics of populations, ecology, physiology
and epidemiology [1] [2] [3] [4] [5]. Neutral
Delay Differential Equations (NDDEs) is a natural
generalization of DDE and, also there is a wide
classes of Partial Differential Equations witch can
be transformed as a NDDEs (for example [6]
and the references therein). For some ordinary
differential equations, delay differential equations
and integro-differential delay equations, it has
been proved that some classical numerical
methods can preserve the stability. However,
to the best of our knowledge, this is not the case
for NDDEs ( for example [7]).

In this paper, we consider the following delay
differential equation of neutral type

z'(t) —cax'(t — 1) = ax(t) + bx(t — 1) (1.1)

in which = > 0 is the delay parameter, ¢, a and b
are real scalars.

From the exact stability conditions, using the
relevant result [7] (Theorem 2.1) we may
conclude that Equation (1.1) is asymptotically
stable if and only if:

a<b< —a, le] < 1, (1)
a+ bl <0, le] =1, (2)
la] +b <0, el <1, 7<70, (3)

where 7y = arccos( Zc__bg )/( bf:f; )% .

The numerical stability by -method of Equation
(1.1) was firstly studied by Huan Su et al (2013)
[8]. Based on the conditions given in [9] (
a < b < —aand|c < 1), itis shown in [8]
that Equation (1.1) is numerically asymptotically
stable forany 7 > 0, 0 € [5,1] and m = |
or forany 7 < 7., 6 € [0,3] and m positive

integer, where h is the stepsize of discretization

_ . 2m(l—c) 2m(1+4c)
anq T = min( 35 Geo1)) aoby@e—1))» 1heorem
(4) in [8].

By Euler's method (corresponding to 6 = 0),
Jana Hrabalova (2013), [10] studied a numerical
stability region in the case a = 0. Using
Proposition (2.1) given by Jan Cermak et al [11],
it is shown that Equation (1.1) is asymptotically
stable if and only fif,

b<0, [bh—2¢<2 T<7, (1.2
o h arccos @
With 7o =~ =i

2(1—c24bch)

In (2014), Jan Cermak and Jana Hrabalova [7]
have extended the paper [10] to the case a # 0
and 6 = 1.

The object in this paper is to extend the numerical
results of [7]. By 6 - method discretization for
6 € [0,1], we derive a necessary and sufficient
optimal conditions on the parameters a, b, ¢ and
T, in order to preserve the asymptotic stability
conditions (1), (2) and (3) of Equation (1.1).

The paper is organized as follows. In Section 2
we provide the #-method discretization of (1.1)
and derive a necessary and sufficient conditions
for its asymptotic stability.  Discussion and
conclusions are given in Section 3. Lastly, we
give a numerical examples in Section 4.

2 THE ¢-METHOD DISCRETI-

ZATION

In this section, we discretize Equation (1.1) by 6-
method. Let us consider a mesh ¢, = nh, n =
0,1,2,...,where h > 0 is a stepsize of the method
and let m > 1 an integer. The parameters r,
m and h are related by m = 7. The ¢-method
discretization for a delay differential equation

' (t) = f(t, x(t),z(t — 7)) (2.1)

is a formula of the form
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Tn4+1 — Tn = hef(tn+1uwn+lvxn7m+l) + h(l - e)f(tnu Tn, xn*m)- (2-2)

The application of the -method discretizotion to (1.1) is the corresponding formula,

w (axn — bTpn—m), (2.3)

70
Tnt+l — Tn — C(xn7m+1 - l‘nfm) - E(axnﬁ»l + bl‘nf'mrkl) +

where z,, = z(t,) is an approximation of the solution z of Equation (1.1).
Then Equation (2.3) becomes

Tn+1 + axyn + ﬂxnfm+1 + YTn—m = 0 (24)
where
m+tat(1—6 me+br 7(1—60)—mec *
amombslon, g _mm o _wsec ()

Recall that Equation (2.4) is asymptotically stable if lim,,—. x, = 0 for any solution x,, of (2.4). Itis
well known that Equation (2.4) is asymptotically stable if and only if all the roots of its characteristic
polynomial

AL o™ + B+ =0, (2.5)

are located inside the open unit - disk [12].

The following proposition gives necessary and sufficient conditions for all the roots of (2.5) lie within
the open unit - disk.

2.1 Proposition [11]

Let a, 8 and ~ be real constants and m be a positive integer. Then all the roots of (2.5), lie inside the
unit disk if and only if one of the following conditions holds:

() l14a+8+~v>0, 1+a—-B—-7>0,
! l-a+B8—-7v>0, l1l—a-p+v>0,

l1+a+8+~v>0, l+a—8—v=0,
l—-a+B8-7>0, l1l—a-—-p+v>0,

(Cz){

(Cd){ iigigfzzg’ 1j3:g;3i8’ and m is any positive odd integer,
(04){ l1+a+8+7v>0, 1+a—-B—7>0,
(Cs){

l—a+B-750 l-a—F+y=0 and m is any positive even integer,

l1+a+B8+v>0, 1+a—-B-7v9<0, . e
l—at+f8-v>0 l—a—B+~>0 and m is any positive integer such that,

2 2 2

- 1

m < arccos e e / arccos
2]ay = B

(Co) l1+a+8+~v>0, 14+a—-8-v7>0,
6 l—-a+B8-7<0, l1l—a-+v>0

02— B2 41

da—rg @8)

and m is any positive odd integer such that (2.6)
holds ,
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(C7) { l+a+p+7>0, lta-f-v>0, and m is any positive even integer such that (2.6)

l—-a+p—-9>0, 1l—a—-F+~v9<0

holds.
Denote by
tankiarccos[2m(a7bs)+7(a2+b2)(1729)]
7(m) = am 2{m/(b—ac) tabr(1-2)| , with k= sign(l —|c|), (2.7)

N[=

b2 g2
[4m2(1—c2)+4mr(a+bc)(1i2€)+‘r2(a2—b2)(1—29)2 ]

_ _ 2m(1—¢) _ _ 2m(1+4c)
1 =T1(m) = T(atb)(20-1)* T2 = T2(m) = (a—b)(260-1)
Te = T(m) = min(71, 72), 7" =7"(m) = max(r, 72)
_ _ 2m(14(—1)™0) - = _ 2m(4(=1)™Fle)
T =Ti(m) = s et 2=72(m) = GiComhEe -

For m sufficiently large, we have m — af7 > 0.

By replacing «, 8 and ~ by their respective values, conditions (C1) to (C7) give us:

2.2 Theorem
Equation (2.4) is asymptotically stable if and only if one of the following conditions hold:

a<b< —a,
()¢ 2m(1 —¢)+ (a+b)(1 - 20)T >0,
2m(1+¢) + (a — b)(1 — 20)T > 0,

a<b< —a,
(C2)¢ 2m(l—c¢)+ (a+b)(1—20)7 =0, andm is any positive odd integer,
2m(1+c) + (a —b)(1 —20)T >0

a<b< —a,
2m(1 —¢)+ (a+b)(1 — 20)T > 0, and m is any positive even integer,
2m(l+¢)+ (a—b)(1 —20)T =0

2m(1+¢)+ (a—b)(1 —20)T >0

(Cs) {
) b<a< -b,
(Ca)¢ 2m(l—c)+ (a+b)(1—20)7 >0, and T < 7(m),
) a<b< —a,
Cs5)¢ (=D)"2m(l—c¢)+ (a+b)(1—20)7] >0, andT <7(m).

(—1)™ ' 2m(1 +¢) + (a — b)(1 — 20)7] > 0
Proof. By Proposition [11], we have to analyse conditions (C1) -(C7). By simple calculation we
found.

—(a—b)T 2m(1—c)+(a+b)T(1—26)

1+a+6+7:%’ 1+a757’y:m7¢179’ 170“”57’7: m—at6
and 1-— o — ﬁ + v = 2m(1+c):;(:1‘;-b9)7'(1720) .
So, the conditions (C4), (C2) become
a<b< —a,

2m(1 —c¢) + (a +b)(1 —20)T > 0,
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2m(1+4c¢) + (a —b)(1 — 20)7 > 0.

This justifies (C'l). Similarly conditions (Cs), (C4) and (Cs) give respectively (Clg), (C'3) and (0'4)
and conditions (Cs) and (C7) give (0'5).

The application of the previous Theorem gives us the following results:

2.3 Corollary 1

For 6 € [0, 5[, Equation (2.4) is asymptotically stable if and only if one of the following conditions
holds:

a<b< —a, le] <1, 7 <7, (2.8)

a<b<—a, (-1)""e=1, 1<7m, T<7(m) (2.9)

a<b<-—a, <1, (-1)™(ac+b)>0, 71=71, (2.10)
a<b<—a, <1, (=1)™(ac+b)>0, T1<T<T2, T<T(m), (2.11)
a<b< —a, (=1)"™e>1, T<T2, T>7(m), (2.12)

b<a<-—-b, |el<1l, 71<m, 7T<T(m), (2.13)

b<a< —b, c< —1, b+ac<0, T < T < T, 7> 7(m). (2.14)

Proof. For 6 € [0, 1[, conditions (C’l) givea <b< —a, |c]<land 7 < 7.. Similarly, conditions

(C"2) and (C';) become respectively (a < b < —a, 7= 22029, 7 < 230t for m is odd
2m(1+4c) 2m(l1—c)

integer) and (a < b < —a, T < for m is even integer), this justifies

T = a—b)(2-1)’ (a+0)(260-1) )
(2.10). Conditions (C 4) and (C'5) already contain the restriction on m. Conditions (C 4) give (

b<a<-b 1< > aoniss and m s such that (2.6) holds.

Now we discuss the form of (2.6). Using (*) we can rewrite it as

2m2(1 — c2) + 72(a® — b?)(26% — 20 + 1) + 2m7(a + be) (1 — 26)

mareeos( = e = %) 4 2% — a)0(1 = 8) + mr(a+ bo)(1 - 20)]
2m(a — be) + 7(a® 4+ b*)(1 — 26)
< arceos( = + abr (1 —20)] ) (x5)

The left-hand side of (**) can be treated by use of the relation,

1—2?)2

arccos x = 2arctan ﬂ —-1<z< 1,
1+

which results either in

b? — a2

4m?2(1 — ) + 4m7(a + be)(1 — 20) + 72(a? — b2)(20 — 1)

=

)2]

2m arctan|[r(

if
m*(1 =) 4+ 72(b*> — a®)0(1 — 0) + m7(a + be)(1 — 260) > 0
orin 5 ,
b —a 1
2m arecoll (G A = A T dmr(a + bo)(1 = 20) = 72 — )20 1)) )
i

m?(1 =) + 72 (b* — a®)0(1 — 0) + m7(a + be) (1 — 26) < 0.
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Obviously, (2.6) becomes T < 7(m) if the first condition holds, or 7 > 7(m) if the second holds.

Then conditions (0/4) yields (2.13) and (2.14). Similarly, conditions (0/5) yield (2.9), (2.11) and
(2.12).

Remark 1. Let § € [0.5]. Comparing Corollary 1 and Theorem 2.1 in [7], we see that the §-method
could retain the asymptotical stability for sufficiently large m in the case of conditions (2.8) or (2.13).
The conditions ((2.9)-(2.12)) depend on the parity of m and in (2.14) the condition ¢ < —1 is not
necessary. We note that (2.8) is same as the sufficient condition of Theorem 4 in Huan Su et al [8],
for 6 € [0, L[ and (2.13) is analogous to the formula (20) in Theorem 3.2 in J. Cermak [7]if 6 = 1 and
7(m) converges to To.

2.4 Corollary 2

For ¢ €]3, 1], Equation (2.4) is asymptotically stable if and only if one of the following conditions holds:

a<b< —a, le] <1, (2.15)

a<b<—a, |=1, (2.16)

a<b< —a, |>1, T>717, (2.17)

a<b<—a, (~1)"Te>1, T=7, (2.18)

a<b<—a, (=D)™"e>1, T<71, 1>7(m), (2.19)

b<a<=b, |e<1l, 7<m,, 7<T7T(m), (2.20)

b<a< —b, c>1, ac+b<0, <7< T2, T > 7(m). (2.21)

Proof. For 0 €]3,1], conditions (C'1) give (a < b < —a, 7 > 29, and 7 > 20y,

which can be written jointly as (2.15), (2.16) and (2.17). Similarly, conditions (C”») and (C'5) become

respectively (a < b < —a, T = ity T > aemasy in the case m is odd integer) and
(@<b<—a, 7= 200 7> sy inthe case m is even integer). Then this check

(2.18). Conditions (C'4) give (b < a < —b, T > % T < #ﬁﬁw and m is such that

(2.6 ) holds. This justify (2.20) and (2.21). (2.19) is analogous to (C"s).

Remark 2. Let 6 €]3, 1]. By making a comparison between Corollary 2 and Theorem 2.1 in [7] and
from a same arguments as for Remark 1, we see that the #-method could retain the asymptotical
stability for sufficiently large m only in the case of conditions (2.15) or (2.16) or (2.20) if 7(m)
converges to 1y in decreasing.

2.5 Corollary 3

For 6 = 1, Equation (2.4) is asymptotically stable if and only if one of the following conditions holds:

a<b< —a, |c<1, (2.22)
a<b<—a, (-1)"Tle=1, (2.23)
b<a<-=b, |e|]<1, 7<7T(m), (2.24)
b<a<—-b, (=1)"T¢e>1, 71>7(m), (2.25)

Proof. By replacing 6 by 1 in the previous Theorem, conditions (C/l), (0/4) and (C's) become



Moussaid and Alaoui; BJAST, 13(1), 1-11, 2016; Article no.BJAST. 18914

respectively (2.22), (2.24) and (2.25). Similarly, conditions (C'5) and (C”s) yield (2.23).
Note that Corollary 3 is analogous to Theorem 3.2 in [7].

Denote by X, (m) the region of numerical stability by 8-method and by 37 the region of the theoretical
stability,
Y-(m) ={(a,b,c) satisfying the conditions of corollary 1 or 2 or 3},

Y7 ={(a,b,c) satisfying the conditions of Theorem 2.2}.

2.6 Corollary 4
Let 6 € [3,1] and m1 < m be arbitrary positive integers. Then
p- (mz) (@I (TTL1) and Nmen* ET(m) D E.’;

Proof. If 9 = 1, the proof is already done ( J. Cermak et al [7]). Let 6 €]%,1] and m1 < m2 two
arbitrary positive integers and let’s show that X, (m2) C ¥, (m1).

Since the condition (2.15) and (2.16) in Corollary 2 are independent of m, it is enough to consider the
delay-dependent part of X, (m) in (2.20) and to show that 7(m) converges to 7o in decreasing ( also
J. Cermak et al [7]).

Due to the fact that: sign (m(b — ac) + abr(1 — 26)) = sign (m(b — ac), for m sufficiently large and as
b — ac < 0 from the condition (2.20); (2.7) becames

1 2m(a—be)+7(a®+b2)(1—20)
— tanTm arCCOS[ 2m(ac—b)—2abt(1—20) }
T(m) = b2 _ a2 s

[4m2(1—02)+4m‘r(a+bc)(1—29)+T2(a2—bz)(1—2(~))2}

N

of the form: ) o
tan ;- arccos[ G217 ]
f&(m) _ 2 — C ;rD
[Ez2+Gz+H] 2
with:
A = (a—be), T(a® +b*)(1-20), C=2(ac—b), D=—2abr(1-20),

B =
E=4(1-¢*) G=dr(a+bc)(1-20), H=r1*a®>-b*)(1-20), K=»b—a’

Note that, for § = 3, f% (x) = 2z tan 5, with r €]0, 7[. It's not difficult to see that f% is decreasing for

x €]2, 00| (J. Cermak et al [7]). We cleam that f, is as f%, decreasing for z sufficiently large.

In fact,
, 1 Ax + B 5, 1 Az + B K 1 K
N 1 g 2
fo(z) =1 212 arccos(cz+D)]><[ Ftan (Zm drccos(Caz—i—D))]X(EmQ +Gac+H) /(Eac2 +G:E+H)
K 1, 1 Ax + B K
_[(Ex2 + G:v—l—H)z} x [tan[% arCCOS(Cm—i—D)V(Ex? + Gz + H)
Ax+ B, Ax + B K 1 K

+ 1 farccos( NEX )2/( )
5, [arecos Cr+ D Cz+D Ex2+Gx+ H Ex?+Gx+ H

It's clear that the sign of the first expression of f;(z) (lines 1,2) is same as sign (f% (x)) negative and
2

)] x 1+ tanQ(i arccos(

sign of the second one (line 3) is same as sign ([arccos( é;ig ).

By simple calculation we found, sign ([arccos( g‘;jg)]’) = sign(BC — AD) < 0.

Consequently, fs is decreasing
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3 DISCUSSION AND
CONCLUSIONS

The stability of many numerical methods for
linear NDDEs and DDEs has been extensively
studied [13] [14] [15] [16] [17] [18] [19] [20]
[21] and the references therein. Recently the
problem of necessary and sufficient numerical
stability conditions by #-method discretization for
the NDDEs (1.1) is considered in the following
situations: § = 0 and a = 0 by J. Hrabalova [10]
and 6 = 1 by Jan Cermak et al [7].

In the cas 0 € [0, 1], Huan Su et al [8] considered
only a necessary condition. If the following
theoretical asymptotic stability conditions (a <
b < —a and |¢| < 1) hold; then, one has also
numerical stability [8].

In this paper we can consider that the conditions
on the parameters obtained in corollaries 1-3 and
the ones obtained by H. |. Freedman et al in
[22], permitted a good comparison between the
numerical #-methods stability for 6 € [0,1] and
the theoretical stability, for the NDDEs (1.1).

Note that Theorem 7.3 in [23] shows that the 6-
methods are NGP-stable if and only if 6 € [1,1].
Here, with the help of Corollary 4, we can confirm
that in the case # € [4,1], the conditions of

corollaries 2 and 3 are optimal to preserve the
theoretical asymptotic stability.

4 SOME NUMERICAL
SIMULATIONS

In this section, some numerical examples are
provided to support our main results in corollaries
1-3. We take a = —2, b = —1 as an example and
the two cases: || < 1, 8 € [0,1] and |¢| = 1,
6 €]3,1].

For the former case, for | < 1, 0 €
[0,1] condition (2.8), (2.15) and (2.22) are
satisfied. Therefore, by Corollary 1, the origin is
asymptotically stable if 6 € [0, [ any 7 < 7.. And
by corollaries 2, 3, the origin is asymptotically
stable for 6 € [$,1] and for any 7 > 0. This is
shown respectively in Fig. 1 (forc =0.5,0 =0)
and Fig. 2 (forc = 05,60 = 1,and c = 0.5,0 = 1
)-

For the second case, for ¢ = 1 or ¢ = —1,
conditions (2.16) are satisfied, and by Corollary
2 the origin is asymptotically stable for any = >
0, and ¢ €]i,1]. This is shown in Fig. 3 (
respectively Fig.4),for0 =1landr=1orr =5 (
respectively for 6 = 1, or 6 = 3 and 7 = 1).

08

06

04

0z

024

04p

06 H

08 L L 1 1 L
0 200 400 B00 800 1000 1200

tI’V

08H

06H

04

04 H

0BE

08k

L L 1 1 L
0 200 400 B00 80D 1000 1200
T:

n

Fig. 1. stable solutions of (2.4) for 7 = 2, m = 10 and 7 = 4, m = 15.



Moussaid and Alaoui; BJAST, 13(1), 1-11, 2016; Article no.BJAST. 18914

L
200

L
400

L
500
b;

n

L
800

L
1000

1200

08
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1

n

L
a00

L
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1200

Fig. 2. Stable solutions of (2.4) for 0 = 0.5, 7= 1,m =10and § = 1, 7 = 2, m = 10, when c = 0.5.

1 1
08 08
a6 06
0.4 04
02 02!
-
0 1]
02 02
04 04
06 06
- ‘ . ‘ ‘ ‘ - ‘ ‘ ‘ ‘ ‘
0 200 400 600 600 1000 1200 1} 200 400 600 600 1000 1200
tn ‘n
Fig. 3. Stable solutions of (2.4)for0 = 1,7 =1,and 7 = 5, when c = 1.
1 T T T T T 1 T T T T T
08
06
05
04
i
02
0
0
02
- ‘ ‘ . ‘ ‘ - ‘ . . . .
0 200 400 600 800 1000 1200 1] 200 400 600 800 1000 1200
1 t
n n

Fig. 4. Stable solutions of (2.4)for6 = 1,7 =5and 0 = 2, 7 = 1, when c = —1.
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