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Abstract

In this work we investigate two boundary-value control algorithms for the heat equation on the finite
interval. The algorithms we discuss here are based on the unified transform method (UTM), a method
invented by A. S. Fokas to solve boundary value problems of partial differential equations. We first in-
spect the boundary-value control algorithm presented in Kalimeris et al. [10]. This algorithm is originally
constructed to find the Neumann boundary value on the right side for nullcontrol of the heat equation. In
this work the algorithm has been expanded to allow arbitrary control objective, with either the Dirichlet
or Neumann boundary values from both sides. Other improvements have also been made.

Furthermore, a second algorithm is constructed, which aims for a lower computational cost than
the first algorithm. This second algorithm uses the same principles as the algorithm used in [10], but
stems from another part of the derivation of the UTM. Both algorithms were tested with various control
objectives, and show promising results.
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Introduction

Partial differential equations (PDEs) form the basis of a large number of physical relations. Itis therefore
not uncommon that engineers (who are known for occasionally dealing with physics) encounter such
a PDE. PDEs that only involve derivatives of one variable (commonly known as ordinary differential
equations (ODEs)) are often solved easily enough, but when we move onto PDEs involving derivatives
of two variables, things start to get more complex. When the PDE is simple enough, there will still
be some methods to solve it. Think about separation of variables, or a Fourier/Laplace type transform.
These common methods are often highly specialized for the PDE and its initial/boundary conditions, and
they will break down with an increase in either the order of the PDE or the complexity of the boundary
values. For most engineers, the solutions of these more complex PDEs will be to turn to any type of
numerical solver.

Usually this works out fine, when the problem that needs solving just needs a solution from the given
initial condition and boundary values. Sometimes, however, a problem requires a specific solution of
a PDE, and we need to find the boundary values that give rise to that specific solution. To solve a
control problem like this, we would normally find any math used to calculate the solution, and start
working backwards, but this is impossible to do for any numerical solver. Reverse-engineering the
Fourier/Laplace type transform methods could work, but this would only be possible for the handful of
PDEs of low enough complexity.

This is where the the unified transform method (UTM) comes in. The UTM is a relatively new way
to provide solutions to boundary value problems (BVPs) to a wide array of partial differential equations
(PDESs). Invented by Athanassios S. Fokas, it uses the local relation to describe the problem locally,
then extrapolates this to the full domain to incorporate the boundary values. For the most basic case,
linear evolution equations, the solution found by the UTM is a combination of two or more complex
contour integrals. This integral representation, opposed to a solution based on infinite series often
found by other methods, is generally advantageous for numerical computation [5] [4]. Besides the
numerical advantages, the integral representation also clearly illustrates the relation between the known
and unknown values.

Recently, Kalimeris et al. [10] used this relation between the known and unknown values in the UTM
to construct an algorithm which approximates the Neumann boundary values needed for nullcontrol?
of the heat equation. For this algorithm the boundary values (also called the input in analogy to control
system engineering) is approximated into NV basis functions. The solution given by the UTM is then
evaluated at M points. A system of linear equations is then constructed which can be solved for the
(approximated) boundary values. The results found in [10] are highly accurate and it it shown that any
error in the results decreases exponentially with increased computational effort. But there are also
some drawbacks in the algorithm as it is presented, primarily on the small range of functions it can be
used for.

In this work, several additions to the Kalimeris et Al. algorithm will be proposed. These additions
aim to contain the control input and expand the range of initial and final conditions that the algorithm

"ltalicized terms will be defined later.
2controlling the system to zero



can work with. The algorithm is also generalized to work with boundary conditions on both sides,
and the option for control with Dirichlet boundary values is added. Besides mere additions, a second
algorithm will also be proposed. This second algorithm takes inspiration from [10] and is also based
on the methods of the UTM, but is based in the complex plane instead of the real line. This algorithm
is developed with computational efficiency in mind, with the hope that it can be as accurate as the
Kalimeris et Al. algorithm.

We will start in Chapter 2 with the derivation of the solution of the heat equation using the UTM. In
Chapter 3 we will discuss the Kalimeris et al. algorithm and propose our additions. The second algo-
rithm will be proposed in Chapter 4. In Chapter 5 tests will be performed to compare the effectiveness
of the algorithms. Finally we will conclude our findings in Chapter 6. The code used for this work can
be found in the Appendix.

Finally we note that in this work we will not address controllability. Instead we will approach any
control problem with the practical assumption that the set of reachable states is at least dense in L?3.
This means that if the desired state should be unreachable, there should be a reachable state that is
close enough to this desired state.

3The set of square-integrable functions.



The unified transform method for the
heat equation on the finite domain

In this chapter the basic principles of the UTM will be demonstrated for the heat equation on the finite
domain,

q1(x,t) = qea(x,t), (z,t) € 9, (2.1a)
Q={0<z<L 0<t<T} (2.1b)

Here we also defined 2, the domain of ¢ in z and ¢. The domain is illustrated in figure 2.1, along with
go(t) and g1 (t), ho(t) and hy(t), go(x), and gr(x), which are shorthand terms for the boundary values
and the initial and final conditions that we use for convenience:

qo(z) == q(z,0), qr(z):=q(z,T) z € (0,L),
90(t) :==q(0,1), g1(t) == ¢2(0,2), te(0,1),
hO(t) = CI( t)v hl(t) = Qz(Lat)v te (OaT)

It is assumed all of these terms are sufficiently smooth.

Normally not all of the boundary values are given. If go(¢) and hy(t) are given, one speaks of the
Dirichlet problem. These boundary values are also known as the Dirichlet boundary values. When g, (t)
and h4 (t), the Neumann boundary values, are given, one speaks of the Neumann problem.

We start with the derivation of the general solution is Section 2.1, which we will use to derive the
Neumann solution in Section 2.2, and the Dirichlet solution in Section 2.3.

We note again that the UTM can be applied to a large class of linear evolution PDEs, but the full
derivation of this would be overly complex in a work where only the heat equation is used. The interested
reader can find the derivation for the arbitrary linear evolution PDE in either [3], [16], or Chapters 1 and
2 of [6], ordered from more accessible to more in depth.

2.1. Derivation of the general solution
Our derivation will start with the so called /ocal relation [6]:

(efierrw(k)tq)t _ (efikm+w(k)t(qw + qu))T _ O, ke (C, (22)

where k is some complex variable. The local relation describes how ¢(z,t) acts locally, describing an
equilibrium between some ratio of the partial derivatives in the = and ¢ directions. It can be derived from
the fact that (2.1) admits the one parameter family of solutions etke=k’t and from the adjoint of (2.1), in
Chapter 9 of [6].

The next step is to integrate (2.2) over the entire domain of both = and ¢. The equation is now in
such a form that allows us to use Green’s Theorem on it. This theorem relates double integrals of
expression in the form of (2.2) to a contour integral around the domain of integration:
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Figure 2.1: The domain of ¢(z,t)

Green’s Theorem 1 ([14]). Let P : (z,y) — R and @ : (z,y) — R have continuous partial derivatives
on an open region D C R2, and C is a positively oriented, piecewise-smooth, simple closed curve
which is the boundary of D, then:

[ 0QGy)  BPY)
[ P+ @y = [[ (G - SEE 0wy

This will be used to transform the equation from a local one, to one relating the boundaries of the
domain with each other (under certain transforms):

Sl et ), = (4 g ) + ikat ). dtda

> Green’s Theorem
= 7( [e*i’“*’“th(a:,t)dx + (7Rt (g (2, 1) + ikq@,t)))dt]
a0

L T > separate boundary
= / e_ikIQ(xa O)dl' + / e_ikL+k2t(Qz (Lv t) + ikQ(L, t))dt
0 0

L T
_/ e—ikaQTq(q;,T)dx—/ e’“?t(qw(o,t)+ikq(0’t))dt employ transform notation
0 0
—do(k) + e LRy (K2) + ikho(k2)] — ¥ Tgr (k) — [51(k2) + ikjo(k?)].

When writing the contour integral as separate integrals in the 'separate boundary’ step, we use the fact
that either dx or dt is zero on those parts of the boundaries, so they can be removed from the integral.
In the ’employ transform notation’ step we have used both the Fourier transform and the T-transform:

Definition. The Fourier transform of a function f(z) : [0, L] — R is defined as
~ L .
fk) = / e ™ f(x)dz,  ke€C,
0

where f : C — C is the Fourier transform of f(z).

Definition. the T-transform or time transform of a function f(¢) : [0,7] — R is defined as
~ T 2
f(k?) ::/ e ltfydt,  keC,
0

with f(k?): C — C.
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Figure 2.2: Complex domain integration contours

This pair of transforms are the characteristic transforms of the heat equation. The hat =~ symbol
denotes the Fourier transform of a function and the tilde ~ symbol denotes T-transform of a function.

We slightly rewrite the last obtained result to get the global relation (GR), an equation which holds
all (transformed) boundaries of our domain,

do(k) — G(k) + e~ *h(k) = & Tgr(k),  keC, (2.3)
where

g(k) == ikgo(K*) + g1 (k)

s ~ z (2.4)
h(k) := ikho(K2) + hy(k?).

From the GR, (2.3), we divide by T and apply the inverse Fourier transform to find a solution

1 R 1 R
q(x,T) _ 7/ 62kz7k2T(jo(k')dk = ezk:vszTg(k)dk

27 J_ o 27 J_ o
L% ik(—a)-kTT
+oo e L) =k Th () dk.
™ —00

While this is a solution for ¢(x,T") there are still a few more steps left in the UTM. That's because the
found solution still contains all 4 boundary value terms, while normally only 2 are given. This is why the
last step of the UTM is to cancel out two of these unknown boundary values (as performed in section
2.2 for the Neumann case). To prepare for this, we will deform the contours of integration of the latter
two integrals (the ones involving j(k) and h(k).

We define the domains D*, D—, E*+, and E—, which partition the complex % plane:

Dt ={keC, Rek?<0, Imk>0}, (2.5a)
D™ ={keC, Rek’<0, Imk<0}, (2.5b)
Et={keC, Rek’>0, Imk>0}, (2.5¢c)
E-={keC, Rek?>0, Imk<o0}. (2.5d)

We also define D+ and 0D~ as the boundaries of D+ and D—, respectively, in a counterclockwise
direction. These can all be seen if figure 2.2a.

We also introduce Cauchy’s integral theorem and Jordan’s lemma, which are the final parts needed
for the contour deformation:



2.1. Derivation of the general solution 6

Cauchy’s integral Theorem 2 ([1]). If a function f(z) : C — C is analytic at all points interior to and
on a simple closed contour C, then
/ f(z)dz=0.
c

Definition. A function f(z) : C — C is analytic in an open set S if it has a derivative everywhere in that
set. It is analytic in a point if it is analytic in some neighborhood around that point. [1]

Jordan’s Lemma 3 ([1]). Suppose that

1. a function f(z) : C — C is analytic at all points in the upper half plane Im z > 0 that are exterior
to a circle |z| = Ro;

2. Cr denotes a bigger semicircle z = Re’” where 0 < § < wand R > R,

3. for all points z on Cx, there is a positive constant My such that

|f(2)| < Mg and lim Mg =0.
R—o00

Then, for every positive constant a:

lim (2)e'*dz = 0.
R—o0 Cr

With all necessary thigg defined, we now start with the contour deformation. We will first look
at the integral [*_e™**~*"Tg(k)dk. Specifically, we will look at a part of this integral first, namely a

part distance R away from the origin, ffR eikm*kQTﬁ(k‘)dk. This integral is equal to a circular arc Cr
from —R to DY, a part of 9D+ (from |R| to |R|), a mirrored circular arc back to the real line, and two
counterclockwise contours around E* up to R, all with the same integrand. This is visualized in figure
2.2b, where we can see that all contours besides the one on the real line do indeed cancel out. As we
let R — oo, we find:

/ eikxw<k>t§<k)dk(2]{ +Y° lim / +/ )ei’“””w(’“)tg(k)dk. (2.6)
oo E+ R—oo Jop oD+

The integrand ei’”*"?2T§(k) in domain is analytic in £, meaning we can use Cauchy’s integral
theorem to show that the contour integrals around E* in (2.6) are zero. The integrand is also bounded
on E*, as g(k) is also bounded due to the finite domain of the transform, and 7' > 0 and = > 0, so the
exponential is bounded for Rek? > 0 and Imk > 0, or on E*. Furthermore, the integrand decays to
zero as |k| — oo, which can be shown via integration by parts, [6]. This means we can use Jordan’s
lemma to show that the circular contours Cr are also zero. We're left with:

)
/ eikx—w(k)tg(k)dk — /8D+ eikw_w(k)tg(k)dk. (27)

The same can be done with the third integral in (2.1), but now on £~ (as L — xz > 0, so this is
bounded for Imk < 0). In this calculation an extra minus sign arises from the way we define 9D~. With
both contour deformation found, we get

1 < 2 1 e 12
q(z,T) = —/ eFe =R T g0 (k)dk — —/ eFr =R TE(kYdk
oD+

21 J_ o 1 27 2.8)

o 7737@([/71)7/{:2'1“% dk.
[ (k)

_ This the general solution to the heat equation. Since it contains all the boundary values in g(k) and
h(k), it can’t be used for any specific problem yet. In the following sections the Neumann, and the
Dirichlet problem will be derived.
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2.2. Derivation of the Neumann problem of the heat equation

In this section we derive the solution of the Neumann problem of the heat equation on the finite interval.
The derivation will start from both the general solution (2.8) and the global relation (2.3) of the heat
equation on the finite interval. From there we follow the last steps of the UTM to come to the final
solution.

The first step is isolating and removing the unknown boundary values from (2.8). For the Neumann
problem, these are jo(k2) and ho(k2) (which are contained in (k) and k(k) (2.4)). To do this we create
system of equations by using the transformation k¥ — —k on the global relation. The variables we want
to isolate are functions of k2 and thus invariant to this transformation:

do(—k) + ikgo (k%) — Gu(k?) — ike*Cho(k2) + e*Phy (k2) = ¥ Tgr(—k), ke C, (2.9)

The GR, (2.3), and the GR with the transformation £ — —k (2.9) now form a system of two equations
from which we separate gy(k?) and hq(k?) from the rest of the terms:

{—1 e"ﬂ’“L] [ikgo(kQ)} _ | —Go(k) + g1 (k) — €™ 1kLh1(k2)+ek Tar(k) | _ {No(k)}
1 —e ] Likho(K*)| — | —do(—k) + g1 (k2) — “ﬂth(kQ)—i—ekTA (k)| " [No(=Fk)]”

where we introduce the encompassing function Ny (k) for the ease of notation. From here we take the
inverse of the leftmost matrix and find

[ik@o(k?)]

] - LR

1
T ikl _ p—ikL { -1 -1 No(—k)
. 1 —eikLNo(k) — e_ikLNo(—k)
T eikL _ p—ikL —No(k) — No(—k) )

We note that when k = n2, for integer n, the determinant of the system is zero. This will be dealt with
accordingly when it comes up. We plug these values into g(k) and h(k), we find

g(k) = ikgo(k?) + g1 (k?)
—eikLNo(k) _ efikLNO(_k,)

— 2

= 91(k%) oiFL _ p—ikL

_ M) — MG (R) Moo (k) + eRgrtR®) — I (k) + e T ()
- eikL _ e—vﬁkL esz e —ikL

e_ikL(jo(—kJ)—‘r —ikL > (k‘2) Bl(k2)+e—ikL+k2TdT(—k‘)
esz e—tkL
_ e MG (R & 2 (k) + eMdo(k) — T g (k) + e MEgo(<k) — e M T gr (k)5 40

esz —e —ikL

and

h(k) = ikho(k2) + hy (k2)
—No(k) — No(—k)

— B (L2
= (k%) + etkL _ p—ikL
LRy (k) —eTELRY) —dol(k) + G (K —e=BLAtRE) + K TGy
- eikL _ o—ikL B eikL _ o—ikL
—qo(—k) + g1 (k*) — e hy(K?) + e Tr (k)
N eikL _ o—ikL

_ 2250 (K) + 26" (k) + Go(k) — €T (k) + do(—k) — F (k) 2.11)

62kL —e 1kL

Now that we have found expressions for g(k) and h( ) without the unknown boundary values we
can substitute them into the general solution (2.8). This, however, brings a the new problem that our
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solution ¢(x,T") now depends on its own Fourier transform:

1 X o
oo, ) =5 [ Tk (2.12)
1 eik:ﬂ*sz kLo~ 2 7 2 ik L vk L k2T ikL ik L
o [ e [ + 2R () + () + R (k) — T (k) + e Mgy
oD -

1 eikx—sz
21 Jop- eikL _ o—ikL

In the following part, we will specifically look at the parts of the integrals that contain the terms G (k)
and gr(—k):

1 eik(erL)qAT(k) +€ik(m7L)(jT(—k) 1 eik(fo)(qT(k) +(jT(—k))

> . dk + — - .
esz _ e—sz 2 ezk:L _ e—zk’L

dk (2.13)

27 Jap+ oD~

The expression above contains poles at £k = 0. Were it not for these poles, we could argue that the
total value of these integrals is zero (the full argument of this will follow later). To do this we first need
to find the contribution of these poles, for which we ave to go over some complex analysis theory first.

Cauchy’s integral theorem states that any contour integral of a function around a region in where that
function is fully analytic, is zero, where the function also has to be analytic on the contour. A theorem
related to this is Cauchy’s residue theorem [8], which states that a contour integral of a function around
a region where the function is analytic except on a number of poles' is equal to 2i7 times the sum of
residues of those poles (where the function still has to be analytic on the contour). The residue of a pole
of a function is therefore defined by the constant value? obtained by performing a contour integration
around it, divided by 27i. But despite being defined as such, there are other ways to calculate a residue,

for example, for a function f(z) = 28 : C — C with a simple pole at zj, we can find it residue as [8]

R (1 C)
res{f(z);2 =z} = dh(2) (2.14)
However, our problem is that we're integrating over, and not around, a pole. This is where the inden-
tation lemma comes in [13]. As integrating over a pole is mathematically ambiguous, it instead deforms
the contour of integration to a tiny circular arc around the pole, and then calculates the contribution of
that arc. Functionally it works the same as Cauchy’s residue theorem, but instead of multiplying the
residue with 2im we multiply with ¢ times the arc that the contour makes over the pole:

Indentation Lemma 4 ([13]). Let f(z) : C — C have a simple pole at z, with aresidue res{ f(z); z = z0}.
Then

imy [ f(2)dz = i(5 - alres{f(z)iz = 20},

e—0
where ¢, denotes the circular arc § — 2z, + ee’?, a < 6 < 3 around the pole.

Thus, to calculate the contribution of the integrals in (2.13), we deform the contours involving 9D+
and 9D~ to exclude a tiny circular arc from the origin. We will call these contours 9D} and 0D_,
respectively. They can be seen in figure 2.3. We define D% as 0D/ := lim._,o 0D \{ee'’} for = <
0 < 3T and D := lim._,0 D~ \{ee'’} for & < ¢ < Tr.

We start the residue calculation with the 9D~ integral from (2.13). We use the fact that e?**=+*T j(k)
is analytic in the full k plane, this means the pole at k = 0 was introduced by removing the unknown
boundary values in (2.11). This also means its 'residue’ at k = 0 is Res{e~**(L==)-F*Tp (k) k =0} = 03,

"The theorem also extends to other types of (isolated) singularities, not just poles. As these are not needed for this explanation
they will be ignored for simplicity.

20r a value independent of the integration variable in the case of multiple variables

3Technically, this is not a residue as there is no pole. What we mean by residue here is the value we would find if we apply a
contour integral of this function around this point (divided by 2ir).

(~k))| ak

{_e—“"L2§1(k2) +2ha (k) + e *EGo (k) + e go(—k) — e TR (Gp(k) + éT<—k)>] dk.
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oD,

Figure 2.3: Contours ODE. Similar to contours 9D in figure 2.2a, but with an indentation around k£ = 0.

Now we plug in the expression for & (k) found in (2.11) to find

e~ [y (k) + G (k)] e~ DT (95, (k) + 26 (K2) + do(k) + do( )]

Res{ ikl _ g—ikL k= 0} = Res{ ikl _ o—ikL k= 0}
iL
where we used the method of calculating residues for simple poles in (2.14). We do the same with the
dD* we find that is has a similar residue:
eik(a:-i-L)qT(k) + eik(m—L)dT(_k)
Res{ ikl _ o—ikL k= 0}
ke K T[_2e= kL, (k2) + 2hy (k2) + Lo (k) + e~ go(—Fk)] —31(0) + h1(0) + Go(0)
=Res{ kL _ o—ikL ok =0} = i
et — =t iL
Then, the indentation lemma tells us that the contribution of the pole to the integral over 0D_ in
(2.13) is the found residue times i times the angle of the circular arc over the pole, which is 7. The total
contribution of both integrals is
i%[ —§1(0) + h1(0) + Go(0) _ 31(0) — h1(0) — go(0)
27 2 il 2L ’
where the factor % is the constant before the integrals (2.13), and the minus sign arises from the
clockwise direction of the contours. We can now write (2.13) as
31(0) — h1(0) — go(0) 1 e* @) G (k) + e* @=L G (—k) 1 e* @=L (Gp (k) + Gr(—k))
+— , , dk+— . , dk,
2L o1 oD+ esz _ e—sz 21 oD esz _ e—sz

where we see that the integrands are bounded and analytic on D* (the regions D* excluding the
regions around the pole), and decay to zero as k — oo, thus we can use Cauchy’s integral theorem
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with Jordan’s lemma to see that any other contribution of these terms is zero. We find:

_910) =P (0) = Go(0) 1 [ o per.
q(z,T) = 5T + o) e Go(k)dk
1 eisziﬁT —_— - " ”
o | [—e*l Log (k%) + 2y (K2) + e* Lo (k) + e qu(—/c)] dk (2.16)
oD -

- .2
R [ 2 (k) + 2R (k%) + o (k) + e * (k)| b
2 oD esz _ efzk:L
This equation only has known quantities on its right hand side, and is therefore a valid solution to our
problem.

Alternatively, instead of only deforming the parts of the integral with §,(£k), we can deform the full
integrals of (2.8) before cancelling out the unknown boundary values. Since we know g and h are
analytic, there will be no constant contribution from any poles. Afterwards we use g and i from (2.10)
and (2.11), respectively, and then set the parts of the integrals containing ¢r(+k) to zero.

This alternative formulation is

e, T) = o [ M Tk
27 J_ o
1 ekt [—eﬂ“r (k2) + 2h1 (k2) + €% Go (k) + e *Lg (—k)} dk 217
21 Jops €L — e—ikL 91 1 € qo e " qo (2.17)
1 eika—k*T

ol e [—e™E2G, (K2) + 2 (k) + e~ Lo (k) + e~ L o) | d.

2.3. Derivation of the Dirichlet solution

We start the derivation of the Dirichlet solution from the system of equations formed by both version of
the GR, the normal one (2.3) and the one with the £ — —k transformation (2.9). Once again we isolate
the unknown boundary values to eliminate them later. For the Dirichlet problem, these are g, (k*) and
hl (k‘2):

[_1 eﬂﬂ {gl(m)} B [ —Go(k) + ikgo(k2) — ike*Lho(k2) + ¥ Tgp (k) ]

_ g _ i : _. | Mu(k)
1 e L] |hy(k?) —Go(—Fk) — ikgo(k?) + ike™® L ho(k?) + e Tgp(—k)

=)

where we define the encompassing function N, (k) for ease of notation. To solve for g, (k%) and h; (k2)
we take the inverse of the leftmost matrix:

i) == [3 S )
B 1 LNy (k) — e~RL Ny (—k)
f«_k[ Ni(k) = Na(~) }

These values are then plugged into g(k) and ﬁ(k) in (2.4)

g(k) = ikgo (k) + 51 (k?)

o~ R LN (k) — e R LNy (=K
= ikgo(k?) + 12_)2“ —T (=)

_ ke *lgo(k?) — ike g5 (R?) N —e™* Lo (k) + ike Lggth?) — ikho(k?) + e LT g (k)

e—tkL _ gikL e—tkL _ gikL

—e LGy (—k) — ike L go (k%) + ikho(k?) + e MR T gp (k)
e—ikL _ oikL
2o—ikL> (1.2Y _ 913 (1.2 _ ikL 5 ikL+K2T 4 —ikL s (_ 1\ _ p—ikL+k?T 5
k) = 2ike G0 (k?) — 2ikho(k?) — e do(k) +e Gr(k) + e *go(—k) — e ar(=F) 5 1)

e—ikL _ gikL

b
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and

h(k) = ikho(k®) + hy (k2)
Ny (k) — Ni(—k)
e—ikL _ gikL

_ ikeZ B (R) — ke ho(K?) | —do(k) + ikfio (k*) — ike=BM5(R7) + T g (k)

- e—ikL _ gikL e—ikL _ gikL

= ikho(k%) +

—Go(—k) — ikgo(k?) + ike™*Lho(k2) + ¥’ T gp (k)
- e—ikL _ gikL
~ 2ikgo(k?) — 2ike* L ho(k2) — Go(k) + € T (k) + o(—k) — X" Tgp(—k)
h(k’) = e—ikL _ gikL ’

(2.19)

Finally we substitute g(k) and ﬁ(k) into the general solution (2.8):

1 o e
q(z,T) = %/ ethr—Fk qu(k)dk~--
1 eikm_k% o —ikL~ (1.2 2T (1.2 ikL 5 ikL+E2T » —ikL » —ikL+E2T
5/ a2k MGk - 2ikho() — *Fao(k) + M T gr(k) + e ao(—k) — e M T gr (k) di
b _

! T 0 (R — 2k (k) — (k) + T (k) + oK) — *Tan(—h)] dk
Tor Jop. e HE — kL {21 go(k”) — 2ike"" " ho(k”) — qo(k) + € " qr(k) + do(—k) — €™ " gr(— )] :
In the Dirichlet case the §r(£k) terms do not result in an extra contribution. This is because at
k = 0 the numerator of the latter two integrands is also equal to zero, and thus £ = 0 is not a pole
but a removable singularity. That is, there should be analytic functions identical to our integrands at all
other points in & which do not share this singularity. This means that the terms involving ¢r(+k) can
be considered analytic on the full regions D+ and D, and they go to zero as k — oo, SO we can use
Cauchy’s integral theorem with Jordan’s lemma show the contour integrals of these terms is zero.
With these terms removed, we find the solution to the Dirichlet problem

1 [
q(z,T) = > [m ethr—k qu(k)dk
1 etke =T o ikL~ (1.2 0T 2 kL kL
7% - W |:27,k671 go(k ) — 2lkh0(k ) — 62 qo(k) —+ 671 qo(fk):| dk
1 e—ik(L—ac)—k?T ) BLT 12
_ - 1.7 _ . 3 _ A ~ _
ol = |2k (k) — 2ike™ Eho (k) — do (k) + do(— )| dk.  (2.20)



Improved version of the Kalimeris et
al boundary value control algorithm

In their paper [10], Kalimeris et al. transform the classical boundary value problem to a control problem.
In doing this, the question moves from "What will my final condition ¢r(z) be with these boundary
values?” to "What boundary values do | need to reach a desired ¢r(x)?”. With this in mind, we will start
referring to the boundary values as (control) inputs which lead to the output of the system, ¢r(x). We
will also refer to the desired function of ¢ (z) as the reference function.

Kalimeris et al. [10] propose a new algorithm to numerically compute the control inputs. The al-
gorithm approximates the input(s) as a sum of a set of basis functions. Then it considers the solution
of the UTM in a number of points in z, given the initial condition ¢o(x). The contributions of each of
the basis functions at each point in x can be calculated individually and they scale linearly with some
constant. These contributions are then putin a matrix equation where they are compared to the desired
output, this equation is then solved for the input(s).

We will describe the algorithm from Kalimeris et al. in Section 3.1. In Section 3.2 we will go over
the proposed improvements. We will wrap up improvements in Section 3.3 and summarize our version
of the algorithm.

3.1. The Kalimeris et al algorithm

We will start this section with the derivation of the algorithm from the solution of the heat equation, which
was derived in the previous Chapter.

The examples in [10] were performed on the Neumann problem of the heat equation on the finite
domain (2.1) with the reference function ¢(z,T') = 0, and with the assumption that g; (¢) = 0. Any initial
conditions were chosen such that g, (0) = 0, and the input h, (t) was ’restricted’ such that 4, (0) = 0".
This removes the effect of the constant contribution in (2.16). The solution (2.16) at time 7" then reduces
to

I G
q(z,T) =0= G e T go (k) dk
1 A ikL 5 —ikL ;
5 | s (20 (k) + g (k) + e~ Mo (— k)| dk (3.1)

1 eiha— kT T (1.2 ikL ikL
Kalimeris et al. also provide an additional way to simplify the computation of the integrals over
dD* and 9D~. Namely, to deform the contours D+ and D~ to C* and C—, respectively, as shown

'In [10] this restriction is mentioned but it seems it is actually restricted is by choosing a go(z) such that go(0) = 0. If the
algorithm works then this is indeed a restriction, as if we examine the GR (2.3) at k = 0 we find g (0) — §1(0) + h1(0) = ¢ (0).
Including the other assumptions this means k1 (0) should indeed be zero.

12



3.1. The Kalimeris et al algorithm 13

in figure 3.1. The new contours are similar to D" and 9D but they only form an angle of % with
the real axis. These angles should provide the integrals better exponential decay and thus improve
computation.

Figure 3.1: Integration contours C* compared to the contours 9D+,

(3.1) is then organised in such a way that all input-related integrals are on one side, and all other
integrals (involving the initial condition and the wanted finals condition) are on the other side:

1 eikw+e—ikm_2~ 1 0 ikm— k2T
;/C+ i m(k?)dk = ﬁ/ e o (k) dk—

— 00

1 eika—k>T - -
%/mm[el Go(k) + e~ qo(—k)] dk (3.2)

1 eike—k*T L L
Tox Jo L — o #E [e=* Lo (k) + e *LGo(—k)] dk

Here we combined the integrals involving ﬁl(l-cQ) into the same integral using the transformation £ — —k
for the integral on 9D~ (which would now be C™).

The input is then approximated as a (as of yet unknown) linear combination of the first N basis
functions of a basis. For the right Neumann boundary this would be

N
hi(t) =Y andn(t), (3.3)
n=1

where ¢, is the nth basis function. The function basis chosen by Kalimeris [10] is the sine function
basis.

dn(t) = sin (Wné) , t €[0,T], (3.4)
The T-transforms of these can be calculated algebraically, which will save some computation time later:

—mnT(—1)"e*’T + 7nT
kAT? + m2n? '

/ ' "5 (5)ds = b (k2) = (3.5)
0

The «,, of each function basis can be taken out of both the T-transform integral and the integral on



3.2. Additions to the algorithm 14

C+in (3.2):
N 1kx —ikx 0o
Qp & +e k2T < 9 1 / ikr— k2T A
S L — (k) dk ~ — k)dk—
n; m /C+ esz—e_lkLe O (k7) o1 7006 Go(k)
1 eikxflﬂT L -
o /C+ kL _ g—ikL (e qo (k) + e~ go(—k)] dk (3.6)

1 eiha— kT —ikL » —ikL ,
Ton /C_ kL _ g—ikL [e™" o (k) + ™™o (—k)] dk.

This equation is valid for all = € [0, L]. This will be exploited by evaluating it in M points in . We
will call these points sampling nodes, and they are denoted as {,,}}_, with x,,, € [0, L]. Evaluating
(3.6) at these M nodes creates a system of M equations. The right hand side of these equations will
be organised in a vector (with length M) that we will call . The elements of @) are given as

21 Jou elRL — e—ikL

L[ ke — k2T & 1 gikem—k*T kL A —ikL A
Qm = o errm Go(k)dk — —— ——————— [""Go(k) + e Go(—k)] dk
- (3.7)

eikwm—E*T L L
—E/ T — [e= " Go(k) + e~ " Go (k)] dk m=1,2,.., M.
o _

Next we introduce vector o which contains all «,, terms and factor this out of the left hand side of
the system of equations. We denote the resulting matrix as F},. We are left with the following system
of equations:

Fra=Q, (3.8)

where F}, is a M x N matrix with elements

1 eik‘xm_i_e—ikxm k2T )
Fh;n’m = ; /C+ W@ (bn(k )dk’, n = 1727..,N7 m = 1,27 ..,M, (39)
and « a N length vector:

a=(ay,as, - -an), n=12,.,N. (3.10)

From here we proceed with the algorithm. For a fixed L, T, and a given ¢o(z), one should choose
the number of basis functions N, the number of sampling nodes A, and the distribution of sampling
nodes:

» Compute the values of matrices F}, and Q. These are found in (3.9) and (3.7), respectively.
+ Solve for o using o = F~1Q.
* Use «a in (3.3) to find the boundary values.

In [10], the algorithm is shown to work well under the chosen conditions mentioned earlier. The
control inputs that are obtained from the algorithm are relatively small and the error, already in the
range of 1071, is shown to decrease exponentially with an increasing V. However, it must be said
that these results were found under quite specific conditions; Only nullcontrol> was performed, and
only with initial conditions ¢ () that were chosen so that they would naturally decay to ¢ (x) anyway?®.
Besides this, we found that the robustness of the algorithm under small computational errors could be
improved vastly. These issues, along with some other points of improvement, will be touched upon in
the next section.

3.2. Additions to the algorithm

The following areas where the algorithm can be improved have been identified:

* Increased freedom of choice in the initial conditions and reference function.
» Implementation of control from both sides.

2Control with the intention of steering the system towards zero.
3G (0) = fOL €07 g (x)dx = 0 means the average of go(z) is 0 so naturally this will tend to g(z,T") — 0 for T >> 0.



3.2. Additions to the algorithm 15

» A more robust method of solving for «.
» Expansion to the Dirichlet problem.

Besides these, the choice of integration contours could also be further optimized. There is a number
of contours of integration available in the literature [4], [5]. Compared to these, the contours C* are
quite simple. However, they are far easier to implement and thus the choice has been made to continue
to use C* and C~ going forward.

3.2.1. Arbitrary reference function and initial conditions

In Kalimeris et al, [10], initial conditions with g5(0) = 0 were chosen as they remove the impact of the
constant contribution found in (2.16). Thus, to allow an arbitrary use of initial conditions we have to
address this contribution. This is done simply by slightly indenting the contours of integration around
k = 0 as described in Section 2.2 for the alternative solution of the Neumann problem (2.17). The new
integration contours will be CF and C, which are similar to C* and C~, but instead of passing through
k = 0 they will go around it in a tiny circular (counterclockwise) arc.

We extend the method to use any control reference ¢ (x) (not just null-control) simply by adding
the term —q¢r(x.,,) to Q. The caveat here is that only M nodes from the reference function are sampled,
so any information not specifically on these points is lost. This loss of information could lead to less
accurate final result, as the final state can still deviate from the reference function at other points. We
see two options to improve tracking performance without making fundamental changes to the algorithm.

1. Increase the number of sample nodes M. This should increase tracking performance. However,
each added point in M not only means one extra integral to compute in @, but also N extra
integrals that need to be computed in F. This means that unless the extra precision is really

needed, this is not seen as a desired option.

2. Improve the placement of the sampling nodes {z,,, }_,. Strategic placement of the nodes should
improve the tracking performance of the algorithm. For instance, placing {z,,})_, on both the
minima and maxima of a sinusoidal ¢ should convey nearly all the important characteristics of
the function to the algorithm, which should improve tracking of the reference function. We note
that the viability of this approach will probably be heavily dependant on the reference function at
hand. We will further elaborate on the exact placements of these points in chapter 5.

With these changes, (3.9) and (3.7) now become

1 eikzm_‘_e—ikmm 2 5
P =1 | Stz ok, =12 N m=12M, @)

L% ko —k2T A 1 gihom—k*T ikL A kL 4
Qm = —q(@m, T) + o e Go(k)dk — 5 i — [e™Go(k) + e~ Go(—k)] dk

1 eikszkQT . I
7%\/6(_ m [671 qo(k)+€7z qo(fk)] dk m = 1,2,..,M.
’ (3.12)

3.2.2. Control from both sides
We achieve control from both sides by performing the derivation of the algorithm again, but without
setting g1 (t) = 0. Instead we use

N
G1(1) =Y Budalt). (3.13)
n=1

At the point where we would factor out vector « and the matrix F},, we now factor out vector v = (3, )T
out of matrix F' = (F,, F},). Here, 8 and F}, fulfill the same purpose as a and F},, but for the boundary
value ¢ (t); F, and Fj, are both M x N matrices, and « and 8 are N length vectors. Each element of
F, is given by

Fymm = ¢ on(R)dk,  n=12.N, m=01,..M. (3.14)

1 eik(L—mm) _|_e—ik(L—mm)
o /c+
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Instead of solving (3.8), we now solve
Fy=0, (3.15)
and the boundary values h4(t) and g;(t) can be found by (3.3) and by (3.13), respectively.

3.2.3. Method of solving for gamma

The final step of the algorithm involves solving for the vector v (or «, in the case of control from just
the right side). In [10] this is done by simply done by the inverse of F, with F~1Q = ~. This will be
problematic when when the matrix F' near-singular, which we have found to often be the case for the
numerical examples in this work. A near-singular F' means that a small perturbation in a part of Fj,
(of say a discretization or rounding error) will lead to a much larger change in F~! and thereby, in ~.
This could lead to values found for ~ that are orders of magnitude greater than needed for the problem
at hand. While in theory this might still lead to a well-controlled system (up to the small perturbation),
temperature input values of 10° will be less nice in practise.

Therefore, in addition to minimizing the (squared) error at the sampling nodes

min [Py = Q1. (3.16)

we also want to implement some measure to keep the boundary values relatively small. For this we
introduce a weight on the input in our optimization process in the form 471, where W is a 2N x 2N
weighting matrix.

To actually add the weights to the optimization problem we start writing out (3.16):

min||F- v = QII3 = min(F -y = Q)" (F -y = Q)

= min YIFTFy—y"FTQ-Q"Fy+Q"Q = min Y'FTFy—2¢"FTQ+ Q7 Q,

where we see we can simply add our weights to the first term. The term Q7'Q is independent of ~, and
can therefore be removed.
minyT(FTF + W)y — 2¢TFTQ (3.17)
Y

This is a standard quadratic programming problem, which has the solution v = (FTF + W)~ 1FTQ
[12]. Should it be wanted, this form also allows constraints to be put on ~, such as upper and lower
bounds.

How W should be chosen (and possibly tuned) will depend on its purpose. If one would want to limit
rapidly changing boundary values one might put a higher weighting term on parts of ~ that correspond
to a higher N. In our case we just want to limit the total control output, fOTHgl(t)P + |h1(t)|?]dt. Since
our basis functions are orthogonal

T t t
/0 sin (WHT) sin (WmT> dt=0 Vn # m,

and the total output of each basis function is identical

T ¢ 2
/ sin (7’1’71) dt=T/2 Vn,
O T

our choice of W will be a diagonal matrix with identical weighting terms w.

3.2.4. Expansion of basis for Dirichlet control

To implement the control algorithm for the Dirichlet problem, we start with its solution of the UTM on
the finite domain (2.20). From there we continue in the same way as we did for the Neumann case;
Organize the solution into input and non-input related terms, define the input(s) as a linear combination
of basis functions, and write it as a matrix equation. But before going further with this, there is another
problem to look into, which concerns the control of the points ¢ (0) and ¢r(L).
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12 Transformed phiu on extended domain 105 Effects of Gibbs phenomenon in the UTM
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(a) Visualisation of the Gibbs phenomenon. Signal ¢ (t) is transformed (b) Effects of the Gibbs phenomenon on the UTM. Comparison between
and transformed back and is deformed on the edge of its domain. the UTM and Matlab’s PDEPE with go () = ho(t) = go(z) = 1.

Figure 3.2: Gibbs phenomenon effects. The results shown in these figures were computed using the values in table 5.1 in
Chapter 5.

So far we have been using sums of sine waves in (3.3) and (3.13) to approximate our inputs. Each of
these sine waves, and therefore also their sum, has a value of zeroatx = 0and x = L fort = T. From
this one can immediately see that it is impossible to correctly represent any nonzero point ¢ (0) or g7 (L)
when using the same basis for Dirichlet control (as by definition ¢ (0) = ¢go(7") and g7 (L) = ho(T)). With
this in mind, we are forced to extend the basis to

t
i — =12,..,.N, tel0,T
d)n(t) — Sln <7TnT> ) n ) ) ) ) 6 [ ) }7 (318)
1, n=0, teclo,7T],
We approximate the boundary values by
N N
go(t) = Z Bnd)n(t)a hO(t) = Z an¢n(t)- (319)
n=0 n=0
Finally we note that the T-transform of ¢,(¢) can also be computed in advance:
T 2 ~ T 1
/; e S¢0(S)d8 = ¢0(k ) = T

Unfortunately this solution brings other problems with it, as the sharp cutoff of ¢,(¢) causes some
artifacts one its edges once transformed during numerical calculation (the sharp cutoff here would be
the drop-off from 1 to 0 for ¢ ¢ [0,T]). These edge artifacts are caused by the Gibbs phenomenon, an
effect that occurs when a Fourier-type transform is performed with a finite summation [11](in our case
this is the truncation and discretization of the integrals over 9D*). The effects can be seen in figure
3.2a.

In figure 3.2a the signal ¢ (t) and its transformed version (T-transform and back) are plotted near
the edge of the signal at 7. Along with some other artifacts near T', one can see that att = T the
transformed ¢, has only half the value of the original ¢y. This creates significant problems, particularly
in the Dirichlet problem. We can see this in figure 3.2b, where we compare the UTM’s and Matlabs
PDEPE solutions for the Dirichlet problem with go(¢) = ho(t) = go(x) = 1. The solution found by PDEPE
is ¢r(z) = 1 (by common sense, this is also what the solution should be), but the solution found by
the (discrete implementation of) UTM is influenced by the artifacts created by the Gibbs phenomenon,
which leave the values on the edges about half of what they should be.

To avoid most problems caused by these artifacts we simply obtain the values of o and 3, by setting
them to ¢r (L) and ¢r(0), respectively. This is possible since we already know our desired ¢r(x) and
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because by definition ¢r(0) = go(T) and g7 (L) = ho(T) (and because all other basis functions have
a value of 0 at x = 0,L). Since these values are known, they will be separated from the rest of the
integrals concerning the boundary equation and moved to the right side of the equation we’re solving,
(3.15), and moved into vector Q. With this, the elements of F' and @ for the Dirichlet case are

1 / eik(mm—L) _ e—ik’(mm—L)
C+

Fgn.m = p e—ikL _ gikL

ike ¥ T, (k2)dk, n=1,2,.,N, m=12,.M, (3.20)

1 eik’xm _ e—ikxm o
Fhonm = f/ Wike"" T, (k*)dk, n=12..,N, m=12,.,M, (3.21)
Cc+ -

™
and
00 ik, —k?
Q _ (:E T) + i eikasmkaTA (k)dk _ i g [efikLA (—k) — eikL il (k)] dk
m = —q(Tm, o ) do 21 Jos e—RL _ gikL do o
1 etkom =T —ikL . Bo eklem=L) _ g=iklem=L) =~ o0~
“5r | g [e™"go(—k) — e="go (k)] dk — . /c+ o—ihL _ gikL the™" = go(k*)dk
ikx —ikx
Qg e —e " kAT (1.2 -

— | e —gmr ke To(W)dk,  m=1,2,., M.

(3.22)

Additionally we add the requirement that any integration node x,,, may not be placed too close to the
edges of the domain of z € [0, L]. The artifacts caused by the Gibbs phenomenon are still present in
the last two integrals of @), and an x,,, that is placed to close to either 0 or L might lead to an error in the
corresponding element of @), which will consequently affect the entire solving process. The limitation of
not being able to place nodes close to the edges is balanced by exactly knowing the values of oy and
5o, which effectively serve as two sampling nodes that don’t need to be included in the solving process.

For the Neumann case we apply the same expansion of basis and addition to the vector Q). As we’re
dealing with the derivative (in z) of ¢(x, t) and not the function value, the inclusion of ¢, isn’t as needed
as it is in the Dirichlet case, but it is still useful in more accurately representing certain functions.

The functions g4 (¢) and f1(¢) will be approximated by

N N
g1 (t) = Z Bn¢n(t)7 hl(t) = Z an¢n(t)a (323)
n=0 n=0
and the elements of @ will be
L% kwm—k?T 1 gihom—K'T ikL kL
m = —q(xm,T) + — Em =R g (k) dk — — . . G0 (k " Go(—k)| dk
@ ale )+ 2 /_Oo ‘ Qo(k) 21 Jor etfl — e—ikL [e Go(k) +e Go( )]
1 eikwm—k2T kL iR BO eik(L—zm) =+ e—ik(L—Ln) k27 5
~5 /Cc GiFL _ o—ikL e Go(k) +e Go(—k)] dk + - /Ci =7 e bo(k*)dk
ikx —ikx
o ertm et _geps o _
s T bo(k®)dk  m=1,2,.., M,

(3.24)

where we find a and g, from our desired ¢ (z) as agp = %qT(L) and 3y = %qT(O). The F, and F},
matrices will remain the same.

We also note that the unwanted artifacts created by the Gibbs phenomenon are less defined in the
Neumann case (as only the derivative, and not the function value will be deformed). This means we
can be more relaxed on the limitation of not placing tracking nodes z,, too close to the edges, though
we should still be careful.

3.3. Final algorithm

With all the changes in place we now present the final algorithm. It can be used both for the Dirichlet and
for the Neumann problem. For any fixed L, T, a given ¢o(z) and a desired ¢ (x)*, one should choose

“4Technically, we don’t need the entire function g7 (x) as the algorithm only requires gz (xm), g7 (0), and gz (L). In theory this
could be done with a set of data points, too
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the amount of basis functions N, the amount of sampling nodes M, the distribution of the sampling
nodes {z,,}¥_,, and a 2N x 2N weighting matrix 1. These sampling nodes should all be placed a
'safe’ distance away from the edges of the domain of .

+ Evaluate ¢(z,T) to find o and 5.

» Compute matrices F' = [F,, F},] and . For the Dirichlet problem, the elements of these matrices
are given by (3.20), (3.21), and (3.22) respectively. For the Neumann problem the elements are
given by (3.14), (3.11) and (3.24), respectively.

+ Solve the optimization problem (3.17) to find v = [5; a].

» Combine v with «g and 3, to find the boundary values from (3.23) for the Neumann problem or
from (3.19) for the Dirichlet problem.



Boundary value control algorithm in
the complex plane

One of the main drawbacks of the augmented Kalimeris et al. algorithm described in Section 3.3 is
the relatively high computational cost per function evaluation point, N + 1 integrals that need to be
computed per x,, (or 2N + 1 when controlling both boundary values). In this chapter we will try to solve
the same problem, but without the need to compute all these integrals. To do this, we have to go back
quite deep into the derivation of the UTM, to the point before we apply the inverse Fourier transform to
the GR:

do(k) — ikgo(k?) — G1 (k2) + ike *Lho(k2) + e~ * LRy (k2) = ¥ Tgp(k), ke C. (4.1)

This equation, like any solution to the heat equation, (2.17) or (2.20), relates functions we want to
know, the boundary values, to functions we know or can specify, the initial condition and ¢(x, T). Thus,
theoretically, we should be able to apply the same approach as in the previous chapter: Evaluate this
function at M points and approximate the boundary values as sums of NV basis functions, then write this
as a matrix equation and solve it for the boundary values. The big benefit of carrying out this process
on the GR (as opposed to carrying it out on the full solution (2.16)), is that setting up the matrix equation
does not involve the computation of any integrals (beside the Fourier transforms of the initial data), so
we should be able to increase both N and M by quite a bit while keeping the overall computation time
low.
There are, however, some difficulties:

+ Since the GR still contains all available boundary values (and not only the Dirichlet/Neumann
ones), we need to solve for all the boundary values instead of solving for just two of them. This
will not make the problem any more complex, but it will increase the scale of the problem.

+ Instead of approximating a function on [0, L] € R, we are approximating a function on the entire
C plane.

* The functions we find for the boundary values are found in the complex plane, and any errors in
them may be enhanced when they are transformed back into the real domain.

These are some valid concerns and it remains to be seen if the lower computational cost per point
evaluation can make up for it.

We will derive the algorithm is Section 4.1. In the derivation we will also discuss the optimal ver-
sion(s) of the GR and the solving method for the boundary values. A final summary of the algorithm
will be given in Section 4.2.

4.1. Derivation of the second algorithm

As stated earlier, somewhere in the derivation of this algorithm we plan to evaluate some version of
the GR at M nodes {k,,}*_,. Before doing any other parts of the derivation, we will examine the GR

20
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to gain some insight on the optimal placement of these nodes.

We start by observing that although the GR (4.1) is valid on the whole k-plane, there are some
regions where it's unbounded as £ — oo. Any evaluating of the GR in these regions will be orders
of magnitude larger than any evaluations in bounded regions, and will massively outweigh them in an
error-based solver. For this reason we will constrain ourselves to regions in which any exponentials
are non-increasing, and the integral transforms are bounded for k£ — oo. For (4.1) this is the region
D, as defined in (2.5a), for both exponentials e~**L and e’ are bounded there.

Next we will point out the focus of the GR. We notice that as we increase the magnitude of k&, that
some terms decay faster than others. If we consider the terms —g; (k%) and e?**h; (k?) in (4.1) on the
contour D~ (a contour on which all exponentials are bounded), we can see that ¢*Lh, (k?) decays
el*IL/V2 times faster than g, (k2) as we let |k| — oo (if we assume equal 2 (k%) and §; (k2)). This means
that when we use the least squares solving approach later, any errors in Bl(kQ) will be less accounted
for. We would say the emphasis of this GR is on gl(k:f), as its coefficients decay less as k — co. We
want the algorithm to evaluate any errors in h(k) and h(k) evenly, and for this we will use the following
two equations

e T [_ikgo(k2) — G1(K?) + ike~* T ho(K?) + e_ikLﬁl(k2)] = Gr(k) — €_k2T(jo(k), ke B,

(4.2a)
kT {_ikeikLgo(kQ) _ eikLgl(kj) _*_ikﬁo(kQ) +7z'1(k2)} _ eiquT(k,) _ e—k2T+ik-LqO(k)7 ke ET.
(4.2b)

The regions in which everything is bounded is region E~ for (4.2a) and region E* for (4.2b) (these
regions were introduced in (2.5a)). In those respective regions both equations emphasize ¢ (k) over
do(k). The first equation emphasizes g, and g; more while in (4.2b) emphasizes ﬁo and ﬁl more. For
our {k,,}M_ selection, if we want to emphasize both ¢z (k) and all the boundary values, we need to
select nodes for both equation in their respective bounded regions.

4.1.1. Derivation of F'y =G

We will perform our derivation on (4.2a). The derivation will be the same as for (4.2b), so when we're
done we can simply multiply results by ¢** to find its equivalent solution. We start with isolating the
boundary values from the other terms of (4.2a) and approximating the boundary values as a linear
combination of basis functions:

e KT [—ikﬁo(kQ) — 51(K?) + ike " * T ho(k?) + e—“ﬂLﬁl(kz)] = gr(k) — e—kQT(jO(k% ke B, (43)

N N
gO(t) = Z BO;n¢n(t)7 g1 (t) = Z 51;n¢n(t)7 (443)

7;\7—0 n];O
ho(t) = Z aO;n(bn(t)? hl (t) = Z Ollm(bn(t% (44b)

n=0 n=0

with
. t
ou(t) = {sm (WLT) , n=1,2,..,N, tel0,T], 45)
1, n=0, te]l0,T],

As described in Section 3.2.4, we can directly obtain coefficients Sy.0, 51,0, 0.0, and a;.o from our
gr. As the coefficients for them are now known, we split off the ¢y bases from the summations and
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move them to the right side of the equation:

—ik Z 60 n¢n k2 Z ﬂl nd)n + tke™ kL Z Qo n¢n k2 —ikL Z g, n¢n -

n=1 n=1 n=1

€7k2T (ikﬂo;o + ,81;0 — Zkeii OéO;O - eiikLOq;Q) 50(/452) + CjT(k) -k’ Tdo(k) k‘ S E~.
(4.6)

We want to evaluate this equation at M points in £ € E—, which will be our nodes {km}%zl. This
will create a system of M equations. Next we factor out all o and 3 terms from the left hand side of
system of equations, creating the matrix equation

Foy=qQ._, 4.7)

where F_ is a M x 4N matrix, v is a 4N length vector, and Q_ is a M length vector. As this matrix

equation is in the complex plane, a hat symbol is added to both F_ and @ _ to distinguish them from
their counterparts in the Kalimeris et al. algorithm. The matrix F_ is given by

—ikie MTO(k3)  —eMTR(R}) ke MT-MEG(RD) e MToiMIg(k3)
- —ikoe MTP(k2)  —eBTH(KD)  ikge TRl P(k3) e RT—ikaL(f2)

—ikMe"“%fTi(kﬁ/[) —e"“if.T&)(kﬁ{) ikMe‘k?wT‘.ikMLtf(k@) e""ifT‘ik-MLE)(kﬁ/[)
where ®(k2,) is a 1 x N vector given by
S2) = Bi(k2) B0k2) - k) |
The elements of the vector Q_ are

A 2 . . — —1 - A~ A~
Q—;m = eika (kaBO;O + 51;0 - kae kaLO‘O;O — € kaLO‘l;O) (250(]{372,1) +qT(km) - kaQO( ) (4 9)
Finally, ~ is given as
T
= [ 30;1 [30;2 cee 50;n [31;1 51;2 s [31;n Qp;1 Qo2 ... Qo G110 Q2 ... Qg ]

The same derivation is done for (4.2b), with a new set of M/ nodes. These nodes are only placed
in E*. This results in the matrix equation

Fiy=0Qy. (4.10)
Here F, and Q. are the same sizes as F__ and Q_, respectively, and they are related by
Fy=e*l | Q. =e*tQ_. (4.11)

Finally, we combine the two matrix equations. The resulting matrix equation is derived from both
equations (4.2a) and (4.2b), thus balancing the emphasis between the sets of boundary conditions

from both sides. A .
Fy=Q= F‘} v= [Q‘} : (4.12)

4.1.2. Solving method for ~

We wish to solve for v in the same way as we do for the Kalimeris et al. algorithm, by writing the least
squared error problem as a quadratic programming problem and adding weights. However, since we
are dealing with complex valued vectors and matrices in Q and F', we will need to take some extra
steps. We start by minimizing the squared error

min | 7y = Ql3, (4.13)
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Here we notice that since + is real, we can write this as
min | £y — QI =min [Re{F}y — Re(Q} +ilm{F}y — im{Q}3
{Re{ﬁ}] - {Re{@}} ?
Im{£}] 7 [Im{Q}

The problem is now written in a form where all the matrices involved only contain real values. Writing
this problem out and adding a 4N x 4N weight matrix W, we find the following quadratic programming
problem which we can solve to find ~.

=min
Y

2

min+" ([Re{ﬁ} Im{£}]" [Tnf{{gﬂ + W) v—297 [Re{F} Im{F}]" m{{gﬂ (4.14)

This can then be solved as any noncomplex valued quadratic programming problem.

4.2. Final k-plane algorithm
We will now describe the finished k-plane algorithm. It is usable for both the Dirichlet, and the Neumann
problem. For a fixed L and T', a given ¢o(z), and a desired ¢r(z), one should choose the number of
basis functions used N, (half) the number of sampling nodes M, and a weighting matrix 1. One should
also choose distributions of {k,,}*_, in both the regions E~ and E* (any distribution chosen in one
region can simply be mirrored). From there:

* Evaluate q(x,T) to find 60;0, 51;0, Q0:0, and aq:0-
« Compute matrices F_, Q_, F',, and Q.. These are given by (4.8), (4.9), and (4.11), respectively.
» Solve the optimization problem given by (4.14) to find ~.

+ Use the appropriate values from v combined with the corresponding 5o,0 and «y,, or 51,0 and
a1, to find the boundary values for the problem at hand, Dirichlet or Neumann. These are found
using (4.4a)



Methodology and results

This Chapter is dedicated to the the testing and comparison of the two algorithms. This will be done
by evaluating them in three different cases, each of which with a different desired ¢r(x) to test the
operational range of the algorithms. The testing of the algorithms will be done for both Neumann and
Dirichlet problems. If needed, the weight and the model parameters N and M, or N and M, will be
tuned. Once the boundary values are found, we will use them to calculate the solution to the UTM
and to Matlabs PDEPE solver [7], which we will denote these solutions as g7 um(z) and g7 pgepe (),
respectively. For verification we will only use the solution found by Matlab’s PDEPE solver. We will
use the the mean squared error (MSE) between G7 paeps () and our reference function g as our main
verification metric. It will be calculated as

_ Jy lar (=) — T paepe (v)]d

MSE(qr (), 77 (x)) : L

(5.1)
We'll exclude the solution found by the UTM in our verification process as this solution suffers from
significant artifacts from the Gibbs phenomenon, which will heavily impact any verification method. Be-
sides this it is generally good practise to have a separated verification method; Verification of a method
based on the UTM with the UTM might get some biased results. For the sake of completeness the
solution found by the UTM will still be displayed in figures. This way we can still visually confirm the
UTM still performs well were it not for these Gibbs phenomenon artifacts. Finally we will touch on the
control input, which will be measured by its L, norm, and the computation time.

5.1. Methodology for both algorithms

The computations required for the algorithm and the verification thereof were implemented in Matlab.
Any continuous variables were discretized (with uniform step sizes). The step sizes for this can be seen
in table 5.1. Any integral with £ going to +-co will be truncated at |k| = Ko, Which can also be seen
in the table. The circular arc in used in contours C and C; was approximated with radius ksiep, and
with ¢ points along its arc, where ¢ can also be found in the table. Note that all of these values are not
optimized for speed, but were instead chosen small/big enough so that the code runs smoothly while
still keeping the computation time practical.

Name Value Description

Zstep 0.005 step size in z

tstep 0.005 step sizeint

Estep 0.01 step size in k

Keutoff 100 magnitude of the cutoff point of integrals of k going to

c 31 number of points used to approximate the circular arc in the con-
tours C.f and C

w 1077 weight used in weighting matrix 1

24
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Name Value Description
Tedge 0.15 distance from 0, L we can'’t pick x,, in.
Keutor s 40 The maximum value used for picking k.

Table 5.1: Table of used values

In all of these tests, we will use "= 0.5 and L = 1. When using the Kalimeris algorithm, we will not
pick any x,,, closer than zeqge to the edges x = 0, x = L. This is done to avoid the effects of the earlier
mentioned Gibbs phenomenon. This phenomenon heavily depends on Ko, and for its current value
empirical testing has established that there should not be any artifacts for z¢qge = 0.15 for the Dirichlet
problem. This value could be made smaller for the Neumann problem, but it was kept the same for
simplicity.

5.1.1. Kalimeris algorithm z,, placement

For the Kalimeris algorithm, we propose three possible options for the placement of sampling nodes
{zn }M. The first is simply the uniform distribution, with the points are spread equidistant over the
available domain [zeqge, L—edge|. FOr our second option we turn to [10], where Kalimeris et al. reported
a lower error when using a distribution of {x,,}}! which was denser near their control input, h,(t). We
plan to use the same for our situation; A {z,,} distribution which is denser near the edges and more
sparse in the middle of the = domain (while still conforming to our zeqge limitations). We will use the
following formula for our distribution:

Tm

L L—2%cqge 2% — 1
=37 2 cos | ox

7T> , k=1,2,. K, (5.2)

which is is the formula for Chebyshev nodes on [zedge, L — Zedge] [15]. The distribution of Chebyshev
nodes for M = 10 can be seen in figure 5.1. Chebyshev nodes are normally used to minimize error for
polynomial interpolation, and it will be tested if the property of error minimisation holds for our algorithm.

0 Xedge L'Xedge L

Figure 5.1: Chebyshev nodes for M = 10 on the [zeqge, L — Tedge] interval. The nodes are placed equidistant on a semicircle
and then projected on the real line. Modified version of [9]

The third option of z,,, placement will to just pick the location of the nodes ourselves. For this option
the placement will rely on g7, and it will allow us to accommodate any irregularities in the reference
function. We also note that in theory z,, placement would be open to tuning. If, after applying the
algorithm, we find that in certain regions of x the found solution vastly differs from the reference function,
we could easily relocate the nodes closer to those regions (or even add extra nodes).
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5.1.2. k-Plane algorithm £, placement

For the placement of the {k,,}2M, in the k-plane algorithm we have a lot more options. The only
requirement we have is that the first M/ nodes, for (??), are placed in E~ and that the other M nodes,
for (4.10), are placed in E+.

For simplicity we limited the placement to the contours C~ and C* (which is permitted as they are
fully within £~ and E™T, respectively). For k € C~, all terms in (4.2a) experience exponential decay.
The same is true for all terms in (4.2b) for k € C*. For this reason we have chosen to implement a
bound for the absolute value of our nodes f(cuwff, which can be seen in table 5.1. Also because of
this exponential decay, and because Fourier transforms tend to be concentrated around k£ = 0, it was
opted to use distributions for {k,,}2* which are denser near k = 0, and more sparse as |k| grows.

To achieve this we altered the equation for Chebyshev nodes, shifting parts of the equation such
that the dense parts of the distribution fall at £ = 0. For simplicity, this distribution is made with Imk = 0,
and it will be projected onto C~ and C'* later. For M nodes, we find

_Acutoff—’_KC“tOffSin (%%)7 m:1727-~'7%7
2

ko = 40, m = MEL (5.3)
N N _M+1
Kcutoff_Kcutoffcos(%m}v?f)y m:%+l,#+2,7M,

where we add the restriction that M/ must be odd as we want to have a node at £ = 0. This distribution
can also be seen in figure 5.2. By changing the appropriate complex arguments, this distribution is then
projected onto both C~ and C*. The two distributions created by this are then used in their respective
(??) and (4.10) for the k-plane algorithm.

\ /
T @ @ 1

ey N
'Kcutoff 0 Kcutoff

Figure 5.2: The concept of Chebyshev nodes used for a distribution more dense near k = 0. A more modified version of [9]

5.2. Case 1: Elevated constant value

The first scenario we will look at will be controlling ¢(z, t) to an constant value of ¢(x,T) = ¢r(z) = 1.
This will be done from the initial condition go(2) = —0.3 sin(wx/L). For Case 1 the algorithms will only
be used to find the Dirichlet boundary values.

We start with the Kalimeris et al. algorithm. We pick N = 9, M = 8, and, seeing as ¢r has no
distinguishing factors, pick the evenly spaced {x,,} = 0.05 + 0.1m. We choose the weight w = 10~
for our weighting matrix. We find 5y = ¢7(0) = 1 and oy = ¢r(L) = 1 and use these to compute our F'
and G matrices . Then, we solve the optimization problem (3.17). We find

B=1[00147 —0.0106 0.0031 0.0033 —0.0067 0.0075 —0.0050 —5.5296x 10~* 0.0098 ]",
a=1[00147 —0.0106 0.0031 0.0033 —0.0067 0.0075 —0.0050 —5.5296 x 10~* 0.0098 ] .
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108 Case 1 Kalimeris boundary values _ Case 1 Kalimeris verification
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t X
(a) TODO (b) TODO2

Figure 5.3: Boundary values and solutions found with the Kalimeris algorithm with uniformly distributed z,,

We notice that « and g are the same, which makes sense, as our problem is symmetric in z. We use
these along with 5, and « with (3.19) to find our boundary values gy (t) and ho(t), which can be seen
in figure 5.3a. These boundary values were used to calculate both g7 um(2) and Gz pdepe (). They can
be seen compared to the original ¢r(x) in figure 5.3b.

In figure 5.3b we can see that the PDEPE solution matches ¢ nicely, and that the UTM solution
is indeed heavily affected by the effects of the Gibbs phenomenon. Comparing the PDEPE solution to
desired ¢r, we find a mean squared error of MSE (qr, Gz paepe (z)) = 2.4471 x 1076,

We perform the Kalimeris et al. algorithm again using the Chebyshev nodes for {z,,,}*_, (5.2). We

keep the same N, M, and w. Again we find 5y = 1 and ag = 1 which are used to compute the F' and
G matrices and solving the quadratic programming, we find

ﬁ:[0.0132 —0.0096 0.0032 0.0020 —0.0045 0.0050 —0.0032 1.6740 x 10~ 0.0047}T,
a:[0.0132 —0.0096 0.0032 0.0020 —0.0045 0.0050 —0.0032 1.6740 x 10~° O.OO47}T.

We add back the found 5, and «( to compute our boundary values and the UTM and PDEPE so-
lutions. These can be seen in figure 5.4. Comparing figures 5.3b and 5.4b we see that both solutions
are close enough to ¢ to see any notable difference. The means squared error of the PDEPE solution
compared to the desired g7 is MSE (g7, 47 pdepe(z)) = 1.5637 x 10~¢ which is smaller than the MSE
found with an uniform z,,, distribution, but the difference is not particularly significant.

Next we apply the k-plane algorithm. This algorithm does not involve the computation of as many
integrals, so we can pick higher values for N and M while keeping computation time low. We choose
N =9and M =51. Wefind 8yp.0 =1, 1,0 =0, ap,0 = 1, and a0 = 0. We use the procedure outlined
in subsection 5.1.2 to find our nodes {k,,}?*, which we use to compute Fand G. We split these up
into their real and imaginary parts, and use these to solve the quadratic programming problem outlined
in Section 4.1.2. We find

Bo = [ —0.2546 —0.3875 —0.1740 —0.1593 -0.2330 —-0.2586 —0.2922 —0.1163 0.0094 ]T,
b1 = [ —1.7242 —-0.4674 —0.2697 —0.4845 —0.0450 —0.3402 —0.1558 —0.1118 —0.2284 ]T,
oo = [ —-0.2546 —0.3875 —0.1740 -0.1593 -0.2330 —-0.2586 —0.2922 -0.1163 0.0094 ]T,

ap = [ 1.7242 04674 0.2697 04845 0.0450 0.3402 0.1558 0.1118 0.2284 | .

We use the values associated with the Dirichlet problem, 5, and «g, and use these to compute the UTM
and the PDEPE solution. These solutions, along with the boundary values used to compute them, can
be seen in figure 5.5. Comparing the PDEPE solution to the desired ¢, we find a MSE of 1.9995 x 1076,
which is comparable to the other algorithm.

redTODO remove the xk nodes in this image All the results for case 1 are summarised in table 5.2
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Case 1 Kalimeris boundary values with Chebyshev nodes

Case 1 Kalimeris verification with Chebyshev nodes
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(a) boundary values found using the Kalimeris et al. algorithm (b) Solutions to the BVP found using the Kalimeris et al. algorithm

Figure 5.4: Results found from the Kalimeris algorithm using Chebyshev nodes

Case 1 boundary values found by the k-plane algorithm

Case 1 k-plane algorithm verification
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(a) Boundary values found using the k-plane algorithm. (b) Solutions found using the k-plane algorithm.

Figure 5.5: Results found using the k-plane algorithm.
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H Kalimeris uniform z,, Kalimeris Chebyshev xz,, k-plane algorithm H

MSE 2.4471x107° 1.5637x10~° 1.9995x10~°
Computation time 3.30s 3.38s 1.60s

Table 5.2: Summary of the results for case 1. For the Kalemeris et al. algorithm N =9, M = 8 is used. For the k-plane
algorithm we used N = 9, M = 51

5.2.1. Smaller zeqge and solving without weights
Now that the first tests are performed and it is shown that the algorithms work, we feel its needed to
show why some of the improvements made in Chapter 3 were needed. To do this, we will perform the
Kalimeris et al. algorithm two more times, both times removing an improvement that we made.

First we will run the algorithm again with N = 9 and M = 8 (the same values as used earlier) with
the uniform distribution for {z,,}2/_,, but we will lower the value of zeqge to 0.05. The solutions found

with the obtained boundary values from the algorithm can be seen in figure 5.6.

Case 1 Kalimeris uniform distribution with xedge =0.05

1.1 T T T T T T T T T
PDEPE solution
1.08 1 UTM solution 1
goal function
1.06 ) X_ points 1
m
1.04 y
1.02 |\ 1
1 ¢—e—F———6—0—T o — ¢
0.98 | | 4
L] [
0.96
0.94 | -
0.92 | &
e o]

0 0.1 02 03 04 05 06 07 08 09 1
X

Figure 5.6: Case 1 using the Kalimeris et al. algorithm with the uniform distribution with zegge = 0.05

We can see in the image that the results are worse than in the case with the bigger xeqge. The
UTM solution is matched quite well ate both the first and the last node, but the algorithm computes the
incorrect values in the matrix F' at these nodes, which distorts the whole solution.

The second change we undo is the solving method for «. For this we will again use the same N, M
and the uniform distribution, and we will reinstate xeqqe = 0.15. We now run the algorithm again, but
we find v by using the peudoinverse of F: v = (FTF)~'FTG (in [10] the regular inverse was used, as
they chose N = M for a square F'). Note that by solving this way there are no weights present. The
found boundary values and the solutions computed with these can be seen in figure 5.7.

In 5.7 we can see that the UTM solution matches the desired function quite well. The PDEPE
solution, however, is not as nice. We found that this disparity between solutions generally happens
when the boundary values get very large. With no weight to keep the boundary values low, they will
start to affect the PDEPE solution. Besides this, boundary values of the size seen in figure 5.7a would
be unusable in any real life application.
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Figure 5.7: Results found for case 1 using the Kalimeris algorithm with the pseudoinverse.

5.3. Case 2: A curved ramp

The next case we look at is a slightly more complicated g () in the form of an upwards curving ramp,
qr(z) = —0.3 + 1.8x + x.2. This will be done for the initial condition qo(x) = 0. For this case we will use
Neumann boundary values with both algorithms. With the Kalimeris algorithm we again used N = 9
and M = 8, and we used the uniform and the Chebyshev distributions for the distribution of x,,,. For the
k-plane algorithm we again used N = 9 and M = 51. We used a weight w = 10~7 for both algorithms.

The algorithms were used following the same steps as in the previous section. To find the values

for g and 3y we used the approximations (5, = %L;"T(O) and o = %ﬁ_z“p) (since we
know ¢r(z), we could just have taken the derivative, but the code used was set up to use data from
an unknown function too). For the Kalimeris algortihm, g = 3.795 and 3, = 1.805 were found. For the
k-plane algorithm we found Sy.0 = —0.3, 81,0 = 1.805, a0 = 0.5, and 1,0 = 3.795. For verification we
also used the same method as in the previous section. The MSE between desired ¢ and the PDEPE
solutions can be seen in table 5.3, along with the computation times. The UTM and PDEPE solutions
of the boundary values found using the Kalimeris algorithm with the Chebyshev distribution (the case

with the worst MSE) can be seen in figure 5.8

H Kalimeris uniform z,, Kalimeris Chebyshev z,, k-plane algorithm H

MSE 1.1133x10~4 1.1245%x10~* 7.3594x10°°
Computation time 3.28s 3.26s 1.55s

Table 5.3: Summary of the results for case 2.

5.4. Case 3: Sine wave with increasing frequency

For the third case we'll look at the more interesting ¢z function of gr(z) = 0.3 sin(4wz!-). This is the
first gr(x) with distinguishable features (in the form of local minima and maxima), and we will use it
to test the third x,, distribution of Section 5.1.1 for the Kalimeris algorithm. This will be done using
Dirichlet boundary values and with the initial condition ¢o(z) = 0.

We start by placing nodes on the minima and maxima of ¢r(x). Nodes will also be placed on the
points where ¢r(z) crosses 0. We note that 5y = oy = 0, which means there will be no artifacts related
to the Gibbs-phenomenon. This means the limitation of not placing nodes x.qge away from the edges
of the domain can be lifted. We find

xm:[0.2500 0.3969 0.5200 0.6300 0.7310 0.8255 0.9148],

from which we see M = 7 (even though we removed the zeqge limitation, we do not place nodes on
x = 0 orz = L as the only influence on those points is from g, and «g, which we already know). We
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Figure 5.8: Solutions found using the Kalimeris et al. algorithm for case 2 with the Chebyshev distribution for x,,,

again use N = 9, and use a lower weight of w = 1078, as the control input required to make a sine
wave is quite large. The boundary values obtained by the algorithm were were used to compute the
UTM and the PDEPE solution, which can be seen compared to the desired ¢r in figure 5.9.

In figure 5.9 we see that while the PDEPE and UTM solutions match ¢ quite well at the nodes, the
replication of the full function ¢ (z) isn’t very successful, with a MSE of M SE = 59.251 between the
PDEPE solution g7 paepe () and the desired g7 (x). The main disparity between the functions is located
on the left half of the functions, where the distribution of x,,, is the most sparse. In an attempt to improve
our results, we add another node at z = 0.1, near the maximum of the disparity:

xmz[O.125O 0.2500 0.3969 0.5200 0.6300 0.7310 0.8255 0.9148},

which makes M = 8. We run the algorithm again to find the new boundary values. The solutions found
by these can be seen in figure 5.10.

The results found with the new distribution are better, but still not great. To start off we would like
to point out that the magnitude of the boundary values found for this problem is several times greater
than those found in previous cases. This can be seen in the values for 5 and «,

ﬁ:[—78.0529 —26.9641 102.8977 —100.4811 24.4558 69.6216 —130.4581 84.0064 131.4533 ]T,
a:[7124.8690 37.6073 56.9298 —98.6030 67.7567 2.4081 —75.7427 81.4727 48.9420 ]T.

These are really high values when compared to desired ¢ (x), which has an amplitude of 0.3. With
these high values we can start seeing the effects of weight w, as our solver is starting to prioritize
lowering control input over reaching the desired state. This is the case in figure 5.10, where we can
see that, even at the locations of the nodes, the values of the goal function and the solutions of the
UTM are not the same.

We also see that the UTM solution, grum(x), and the PDEPE solution, G7 pgeps (), are less close
than they were in the previous results. It is currently not known what causes this difference between the
two solutions, but in testing it was found that this tends to happen as the magnitudes of the boundary
values increase.

The uniform and the Chebyshev distributions were also tested. For both of these distributions a
Tedge = 0.1 was used. The other parameters N = 9, M = 8, and w = 10~ were kept the same.
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Figure 5.9: Solutions found with the Kalimeris et al. algorithm for the first iteration of the custom node distribution.

Solutions found from the obtained boundary values can be seen in figure 5.11. The MSE of these solu-
tions can be found in table 5.4. The performance using these distributions is slightly worse, especially
around x = 0.95.

Finally we will also apply the k-plane algorithm. Seeing the difficulties the Kalimeris algorithm had
in finding the correct boundary values, we decide to immediately choose higher values for N and M.
We choose N = 40 and M = 71. To accommodate the higher frequency sine wave that come with
N = 40, we decided to lower the time step to tsep, = 0.0005s. (this is mostly for the visual representation
of the boundary values. Lowering the time step did very little for the found MSE.) The same weight of
w = 1078 will be used. The solutions obtained from the found boundary values can be seen in figure
REF. The MSE between the desired function and the PDEPE solution can be found in table 5.4.

Interestingly, both the MSE and the combined L, norm found by this application of the k-plane
algorithm are lower than those found using the Kalimeris algorithm. It is highly likely this is because of
the (much) higher NV used in the algorithms, instead of it being because of some . TODO..

Looking at figure REF, where the boundary values obtained from the k-plane algorithm are plotted,
we can see that they are indeed heavily influenced by the higher frequency sine waves.

H Kalimeris custom Kalimeris uniform z,,, Kalimeris Chebyshev z,, k-plane algorithm H

MSE 0.5786 0.6060 0.7841 0.2679
Computation time 3.29s 3.35s 3.09s 1.97s

Table 5.4: Summary of the results for case 3.

5.4.1. Increasing N and M

In this subsection we we will investigate the effects when we increase parameters N and M, mostly
done for the Kalimeris algorithm . This will be done using the same desired function ¢r(x) and using
the uniform distribution for x,,,. The results will again be measured using the MSE between the desired
function ¢r and the PDEPE solution computed with the found boundary values. The combined L, norm
of both inputs, go(t) and ho(t), were also noted. These MSE and L2 values can be seen for a varying
N and M in tables 5.5 and 5.6, respectively. A weight of w = 10~7 will be used. This higher weight
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Figure 5.10: Solutions found for case 3 using the Kalimeris algorithm with the altered custom node distribution

keeps the boundary values lower which we hope should reduce the discrepancy between the UTM and
PDEPE solutions, ensuring consistency between the different MSE values. Since oy = 5y = 0 we do
not use any requirement for xeqqe, Our uniform distribution will therefore be placed between 0 and L

(excluding the points 0 and L): z,, = (m+1)L/(M +2)form =1,2,.., M.

IN\M ] 8 [ 9 | 10 | 12 14 [ 16 |
5 0.7586 | 0.7292 | 0.7591 | 0.7218 | 0.7153 | 0.7321
7 0.6908 | 0.6356 | 0.6129 | 0.5967 | 0.5856 | 0.5809
9 0.7120 | 0.6265 | 0.5897 | 0.5632 | 0.5541 | 0.5530
12 0.7382 | 0.5788 | 0.5077 | 0.5338 | 0.5761 | 0.6494
15 0.5047 | 0.3487 | 0.3467 | 0.3732 | 0.3322 | 0.1592
20 0.2864 | 0.1853 | 0.1327 | 0.0901 | 0.0684 | 0.0595

Table 5.5: MSE between the PDEPE solution and desired function for different vV, M.

[ N\M || 8 \ 9 10 [ 12 | 14 [ 16
5 19.4299 | 18.9661 | 18.6859 | 18.4183 | 18.3360 | 18.3336
7 9.8954 | 10.1105 | 10.2644 | 10.5831 | 10.9452 | 11.3239
9 8.0617 | 7.5491 7.3090 | 7.2854 | 7.5559 | 7.9452
12 51962 | 7.0312 | 8.7581 | 11.4767 | 13.4788 | 15.0472
15 7.1637 | 8.8337 | 9.8259 | 10.9168 | 11.5190 | 11.9213
20 4.0252 | 4.6081 5.3395 | 6.7890 | 7.9322 | 8.8243

Table 5.6: Lo norm for increasing N and M.

We can see in table 5.5 that as we increase N or M, the MSE generally goes down'. This is as
expected, as increasing M will convey more information to the algorithm, and increasing N gives the

Tthere is an outlier for the case N = 12, M = 16. Upon inspection it was found that there is quite a separation between the
UTM and PDEPE solutions here. The MSE between the UTM solution and the desired g1 was found at 0.3202.
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algorithm a greater range for determining the inputs. What is less expected, is the amount of reduction
in L, norm with and increasing N. It seems that, with an increase in the amount of available basis
function, the algorithm is able to find more precise boundary values with less total output. What is also
interesting is that it seems that using a higher N is more important than a higher M, particularly for
desired states which less natural for the heat equation to reach.

Using the Kalimeris algorithm with N = 20, M = 16, a MSE of 0.0595 was obtained. The time
needed to compute the boundary values for this was 4.718 seconds. We quickly try to see if we can
find the same accuracy using the k-plane algorithm. We choose tsiep = 0.0005s (this is needed for a
really high N), a low weight of w = 10~!!, as it was found that the control output using the k-plane
algorithm was not a problem, and N = 100 and K = 271. The boundary values for these parameters
were found in 1.931 seconds. After verification we found a MSE between Gr pgepe(z) and ¢r(z) of
MSE = 0.0501 with a total L, norm of only 0.1276.



Conclusion

There were two main goals we tried to reach in this work. The first was to improve Kalimeris algorithm
so that it is usable in more general condition. This has been achieved. The algorithm now works for
arbitrary initial conditions and desired end states, for both the Neumann and Dirichlet problems. Next
to that a weight has been added to limit control output. This upgraded algorithm is shown to work well
for various ¢, and we see a reduction in the error as we increase the computational effect.

The second goal was to construct a competing algorithm with a similar accuracy but a lower compu-
tational cost. This has also been achieved. In all testing done the &-plane algorithm showed comparable
or better results, coupled with a lower computation time.

That is not to say that this is always the better algorithm. When the wrong parameters are chosen
(atoo small N or weight w that is too high), the results produced by the k-plane algorithm can be quite
a lot worse than any results the Kalimeris algorithm will give. This is because in the worst case, the
Kalimeris algorithm will try to fit the desired solution at the nodes on the real line. We compare the
Kalimeris algorithm to having training wheels on a bike: Without them you can go faster, but if you fall
it will be quite a bit worse.

Regarding future work, we think there is quite a bit of optimisation to perform on the k-plane al-
gorithm, particularly in choosing the nodes in the complex plane. While it is usable now (with some
amount of verification in the process), the algorithm as given here is mainly more as a proof on concept.
Because of the similarities in the solving method for ~, it might also be possible to construct a hybrid
between the the algorithms, with nodes both on the complex plane and on the real line. This would be
interesting to work out, as each type of node will probably have to be weighed differently.

The same algorithms can also be implemented for other PDEs. This should be relatively easy to
do for linear evolution PDEs in particular, as they follow the same framework in the UTM. Besides
these, we have the option to implement these techniques in Lax-integrable PDEs. These can also
be solved using the UTM but currently still have the issue that the cancellation of boundary values is
a nonlinear problem. The implementation of the k-plane algorithm in particular, which solves for all
boundary values, could be promising.

Alternatively, there should be plenty of options for control methods using the UTM that are not
founded using this type of solving algorithm. Due to the simplicity of the UTM, it should even be possible
to directly compute the boundary values for any desired state ¢, although we already foresee it might
be difficult to put any sort of bound of the boundary values found this way.
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Matlab code

In this appendix the code used in Matlab is given. There are two differences in notation between the
code and the rest of the work namely M is K in the code (changed as k is used as the complex
parameter) and the Matrix @ is G in the code.

The main file:

% Matlab file written for the Masters Thesis of Thijs van Wijk at the TU

% Delft DCSC.

% This file includes both the augmented Kalimeris algorithm and the k-
Plane

% algorithm, along with both methods of verification.

clear htic

%Load problem specifications: (allows for easy switching between cases)
Casel % Should have: qO_func, qT_func, Controlpoint, Controltype

% Defining constants:

stepx = 0.005;

xvals = O:stepx:L;

tstep = 0.0005; %Make extra small, creates windowing issues otherwise

tvals = O:tstep:T;

weight = 107-7;

Algorithm = '1'; %Pick first or second algorithm, 1= Kalimeris, 2= k-
plane one

% Use values for functions q. Alternatively one could use data points.
q0 = qO0_func(xvals);
qT_goal = qT_func(xvals); % plot(xvals, qT_goal)

%define algorithm parameters, phi_O is not included in N

N=9;

K=9; %This is M in the report. I noticed I already use k for the
complex variable

% The following part of code dictates what kind of x_m distribution is
used
switch controltype
case 'Neumann'
x_edge = 0.15; %Don't pick anything on/too close to the edge.
These depends on tstep and Kcutoff (also on xstep as these are
indices for x)
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case 'Dirichlet' %Should be checked for afterwards
x_edge = 0.15; % the Dirichlet one is bigger as effect is more
pronounced there
end
xk = linspace(x_edge,L-x_edge,K);
%xk_dummy = linspace(0,L,K+2); xk = xk_dummy(2:end-1);
for k=1:K
%xk(k) = 0.5%(L) + 0.5%(L-2*x_edge)*cos (pi*(2*k-1)/(2*K)); %formula
for Chebyshev nodes on interval [N-edge, length(xvals)-n_edge]

%hxk(k) = (1/8%k)~(2/3);
end
%xk = [0.1, xk]; K=K+1;

%xk_indices = [1+n_edge, sort([index,index2]), length(xvals)-n_edgel;
%xk = xvals(indices) ;
%K = length(xk_indices);

% More defining, includes complex contours:

kstep = 0.01;

Kcutoff = 100; Y%cutoff point in complex plane %Upping this gives very
little difference

c = 31; Ynumber of points used to calculate circle around pole, should be
>~20
kvals = -Kcutoff:kstep:Kcutoff;

Cplus = [(Kcutoff:-kstep:2*kstep) .*exp(li*pi*7/8) ,kstep*exp(i*linspace (7%
pi/8,pi/8,c)) ,(2xkstep:kstep:Kcutoff) .xexp(1li*pi*1/8)]; %Note that we'
re going around O here

Cmin = [(Kcutoff:-kstep:2xkstep).*exp(-1i*pix*1/8) ,kstep*exp(i*xlinspace(-1%
pi/8,-pi*7/8,c)) ,(2xkstep:kstep:Kcutoff) .*xexp(-1i*xpi*7/8)];%Note that
we're going around O here

%% Computing F and G

%precomputing a_0 for gl and hl using the derivative, also taking a_0 for
g0 ,h0

a0_gl = (qT_func(stepx)-qT_func(0))/stepx; a0_hl = (qT_func(L)-qT_£func(L
-stepx))/stepx;

a0_g0 = qT_func(0); aO_hO0 = qT_func(L);

% Calculating the Fourier transform of the initial data:
for j=1:length(kvals)

hat_qO0(j) = trapz(xvals,exp(-lixkvals(j).*xvals).*q0);
end
%plot (real (dD_plus) ,real(hat_q0))

% Calculating \hat{q}_0(+-k) on C+ and C-

for j=1:length(Cplus)
hat_qO0_Cp(j) = trapz(xvals,exp(-1i*Cplus(j) .*xvals) .*q0);
hat_q0_Cm(j) = trapz(xvals,exp(-1i*Cmin(j) .*xvals).*q0);

end

Bn0 = (1-exp(-Cplus.”2xT))./(Cplus.”2); %Precalculated integral of
tilde_phi_O%e~ (-k~2T)

%Calculating parts of F
switch Algorithm
case '1'
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for n = 1:N
Bn(n, :) ((-1) "n*1-exp((-T)*Cplus.”2)) .* pi*n*(-T)./(Cplus."4 .*(-
T)"2 + pi~2*n~2.*ones(1,length(Cplus)));
for k = 1:length(xk)
switch controltype
case 'Neumann'

switch controlpoint
case 'left'
F1(k,n) = real(trapz(Cplus,cos(Cplus.*x(L-xk(k))).*x1i.x*
Bn(n,:)./(sin(Cplus.*L))))/pi;
case 'right'
F2(k,n) = real(-trapz(Cplus,cos(Cplus.*xk(k)).*1i.*Bn(
n,:)./(sin(Cplus.*L))))/pi;
case 'both'
F1(k,n) = real(trapz(Cplus,cos(Cplus.*x(L-xk(k))).*x1i.x*
Bn(n,:)./(sin(Cplus.*L))))/pi;
F2(k,n) = real(-trapz(Cplus,cos(Cplus.*xk(k)).*1i.*Bn(
n,:)./(sin(Cplus.*L))))/pi;
end
case 'Dirichlet'
switch controlpoint
case 'left'
F1(k,n) = real(trapz(Cplus,sin(Cplus.*(L-xk(k))) .x1i.*
Cplus.*Bn(n,:)./(sin(Cplus.*L))))/pi;
case 'right'
F2(k,n) = real(trapz(Cplus,sin(Cplus.x*xk(k)) .*x1i.x*
Cplus.*Bn(n,:)./(sin(Cplus.*L))))/pi;
case 'both'
F1(k,n) = real(trapz(Cplus,sin(Cplus.*x(L-xk(k))) .*x1i.x*
Cplus.*Bn(n,:)./(sin(Cplus.*L))))/pi;
F2(k,n) = real(trapz(Cplus,sin(Cplus.*xk(k)) .*1i.x*
Cplus.*Bn(n,:)./(sin(Cplus.*L))))/pi;
end
end
end
end

switch controlpoint %take appropriate matrix
case 'left'

F = F1;
case 'right'
F = F2;

case 'both'
F = [F1,F2];
end

%G calculation
for k=1:length(xk) %In calculating G (Q in the text) we're calculating
each integral individually as it's easier to validate this way
Int_real(k,1) = trapz(kvals,exp(li*kvals.*xk(k)-kvals. 2*T).xhat_qO0)
/2/pi;

switch controltype
case 'Neumann'
Int_plus(k,1) = -trapz(Cplus,exp(li*Cplus.*xk(k)-Cplus. 2%T)
./ (exp(i.*Cplus.*L)-exp(-i.*Cplus.*L)) .* (exp(1i.*Cplus.*
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L) .*hat_qO0_Cp + exp(-i.*Cplus.*L).*hat_qO_Cm))/2/pi;

Int_min(k,1) = -trapz(Cmin ,exp(1i*Cmin.*xk(k)-Cmin. 2*T)
./(exp(i.*Cmin.*L) -exp(-i.*Cmin.*L)) .* (exp(-i.*Cmin.*L
) .xhat_qO0_Cm + exp(-i.*Cmin.*L).*hat_qO_Cp ))/2/pi;

Int_phiOg(k,1) = -a0_glx*real(trapz(Cplus,cos(Cplus.*(L-xk(k)))
.x1i.*Bn0./(sin(Cplus.*L))))/pi;

Int_phiOh(k,1) = aO_hlx*real(trapz(Cplus,cos(Cplus.*xk(k)).x*1i
.*xBn0./(sin(Cplus.*L))))/pi;

case 'Dirichlet'

Int_plus(k,1) = -trapz(Cplus,exp(li*Cplus.*xk(k)-Cplus. 2%T)
./(exp(-i.*Cplus.*L)-exp(i.*Cplus.*L)) .* (-exp(i.*Cplus.x*
L) .*hat_qO_Cp + exp(-i.*Cplus.*L).*hat_qO_Cm))/2/pi;

Int_min(k,1) = -trapz(Cmin ,exp(1i*Cmin.*xk(k)-Cmin. 2*T)
./(exp(-i.*Cmin.*L) -exp(i.*Cmin.*L)) .* (-exp(-1i.*Cmin.*
L) .xhat_qO0_Cm + exp(-i.*Cmin.*L).*xhat_qO_Cp ))/2/pi;

Int_phiOg(k,1) = -a0_gO*trapz(Cplus,sin(Cplus.*(L-xk(k))) .*1i
.*Cplus.*Bn0./(sin(Cplus.*L)))/pi;

Int_phiOh(k,1) = -a0_hOxtrapz(Cplus,sin(Cplus.*xk(k)) .*11i.*
Cplus.*Bn0./(sin(Cplus.*L)))/pij;

end
qT_term(k,1) = qT_func(xk(k));
end

G = real(Int_real + Int_plus + Int_min - qT_term + Int_phiOg + Int_phiOh )
end
%% Algorithm 2
switch Algorithm
case '2'

%Setting k-plane parameters:
N_hat = 10;

K_hat = 71;

Kcutoff2 = 40; %in absolute terms

%Precomputed integrals for each Bn:
for n = 1:N_hat
Bn(n,:) = ((-1) "n*xl-exp((-T)*Cplus.”2)) .* pi*n*x(-T)./(Cplus."4 .*(-
T)"2 + pi~2#n~2.xones(1,length(Cplus)));
end

for k=1:K_hat

dummy_hat (k) = 0.5%(80)*cos(pi*(2*k-1)/(2%K_hat)); %formula for Chebyshev
nodes on interval [N-edge, length(xvals)-n_edgel

end

Cmin_k = [( dummy_hat ((K_hat+3)/2:end)+40) .*exp(1i*xpi*15/8) ,0, ( dummy_hat
(1:(K_hat-1)/2) -40) .*exp(1i*pi*1/8)]; %"adding" the 2 here

Cplus_k = [( dummy_hat ((K_hat+3)/2:end)+40) .*xexp(1i*pi*7/8),0, -(
dummy_hat (1: (K_hat-1)/2) -40) .*exp(1i*xpi*1/8)]; Jvery beun code here but
it works

for j=1:length(Cmin_k) %calculating \hat{q}_0(+-k) on C-_k
hat_qO0_Cm_k(j) trapz(xvals,exp(-1i*Cmin_k(j) .*xvals) .*q0) ;
hat_qT_Cm_k(j) trapz (xvals,exp(-1i*Cmin_k(j) .*xvals) .*qT_goal) ;

hat_qO0_Cp_k(j) trapz(xvals,exp(-1i*Cplus_k(j) .*xvals) .*q0);
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hat_qT_Cp_k(j) = trapz(xvals,exp(-1i*Cplus_k(j).*xvals).*qT_goal);
end

% Precomputed integral for phi_O0=1:

BnO_k = (1-exp(-Cplus_k. 2*xT))./(Cplus_k."2); BnO_k((end+1)/2)=T; Jremove
removable pole at k=0

for n = 1:N_hat

Bn_m = -((-1)"n-exp(-T*Cmin_k."2)) .* pi*n*T./(Cmin_k. 4*(T)"2 + pi
~2*n"2) ;

Bn_p = -((-1)"n-exp(-T*Cplus_k."2)).* pi*n*xT./(Cplus_k. 4*(T)"2 + pi
~2%xn~2) ;

%#Calculating all the parts of F:

F_hat_gO(:,n) = -1i.*Cmin_k.'.*Bn_m."';

F_hat_gi(:,n) = -Bn_m."';

F_hat_hO(:,n) = (1i.*Cmin_k.*exp(-1i.*Cmin_k.*L).*Bn_m)."';
F_hat_h1(:,n) = exp(-1i.*Cmin_k.*L).'.*Bn m."';

F_hat_p_gO(:,n) = -1i.*Cplus_k.'.*Bn_p.'.*exp(1li.*Cplus_k.*L)."';
F_hat_p_gl(:,n) = -Bn_p.'.*xexp(li.*Cplus_k.*L)."';
F_hat_p_hO(:,n) = (1i.*Cplus_k.*Bn_p)."';
F_hat_p_hi1(:,n) = Bn_p.';

end

% Combining all the parts of the matrix:

F_hat_m = [ F_hat_gO, F_hat_gl, F_hat_hO, F_hat_hl];

F_hat_p = [ F_hat_p_gO, F_hat_p_gl, F_hat_p_hO, F_hat_p_hl];

G_hat_m (hat_qT_Cm_k - exp(-Cmin_k. 2*T).*hat_qO0_Cm_k).' -(-i*Cmin_k.x*
BnO_k*aO_g0O - BnO_k*aO_gl + i*Cmin_k.*exp(-1i.*Cmin_k.*L) .*Bn0_k*a0_hO
+ exp(-1i.*Cmin_k.*L) .*Bn0_k#*a0O_h1).' ;

G_hat_p = (exp(li.*Cplus_k.*L).*hat_qT_Cp_k - exp(-Cmin_k. 2*T+1i.*Cplus_k
.xL) .*hat_qO0_Cp_k).' -(-i*Cplus_k.*exp(li.*Cplus_k.*L).*BnO_k*aO_g0 -
exp (1i.*Cplus_k.*L) .*Bn0_k#*a0_gl + i*Cplus_k.*BnO_k+*a0_hO + BnO_k*a0O_hl
Do g

%plot (real (Cmin_k) ,real(G_hat_m)); hold on;plot(real(Cmin_k),real (G_hat_p)
) §

%plot (real (Cmin_k) ,imag(hat_qT_Cm_k)); hold on;plot(real(Cmin_k),imag(exp
(1i.*Cplus_k.*L) .xhat_qT_Cp_k ));

F_hat = [F_hat_m;F_hat_p]l;G_hat = [G_hat_m;G_hat_pl; clear F_hat_gO
F_hat_gl F_hat_hO F_hat_hl F_hat_p_gO F_hat_p_gl F_hat_p_hO F_hat_p_hil;

%clean up workspace a bit

end

%% Calculating a with weights
%con_max = 1072;
W = diag(weight*ones (2*N,1));

switch controlpoint
case 'both'
%con_A = [diag(ones (2*N,1));-1.*xdiag(ones (2*N,1))]; %Matrices are
twice as long with more inputs

%con_b = con_max.*ones (4*N,1);
W = diag(weight#*ones (2*N,1));
otherwise

%con_A = [diag(ones(N,1));-1.xdiag(ones(N,1))]; %ensuring the a,b
values are below a certain max
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%con_b = con_max.*ones (2*N,1) ;
W = diag(weight*ones(N,1));
end
% con_Aeq = sum(phi_n.')*tstep;
% con_beq = -hat_q0_0;

%a = 1lsqlin(F,G,con_A,con_b); %lsqlin(F,G3,con_A,con_b,con_Aeq,con_beq);
switch Algorithm
case '1'
%quadprog problem:
H=F.'*F + W;

f = -G.'4F;
a = quadprog(H,f); Y%quadprog(H,f,con_A,con_b);
case '2'

W_hat = diag(weight*ones (4*N_hat,1));
H_hat = [real(F_hat);imag(F_hat)].'*x[real (F_hat);imag(F_hat)] + W_hat;

f_hat = -[real(G_hat);imag(G_hat)].'*x[real(F_hat);imag(F_hat)];
a_hat = quadprog(H_hat,f_hat);
end

% plot(real(Cmin_k) ,real (F_hat(1:K_hat,:)*a_hat)); hold on; plot(real(
Cmin_k) ,real (G_hat(1:K_hat)));

% figure

% plot(real(Cmin_k) ,real (F_hat(1+K_hat:end,:)*a_hat)); hold on; plot(real(
Cmin_k) ,real (G_hat (1+K_hat:end)));

%a = pinv (F)*G;
toc
%% Verification using the UTM

%Assigning k-plane vals for boundary values using earlier found Bn
switch Algorithm
case'l’
switch controltype
%#Computing the transforms of the boundary values: (not actually
stransforming them)
case 'Dirichlet'
switch controlpoint
case 'left'
tilde_gO0 = a.'*Bn + a0_gO0O*Bn0O; tilde_hO
tilde_g0));
case 'right'
tilde_hO = a.'*Bn + aO_hO*BnO; tilde_gO = zeros(size(
tilde_h0));
case 'both'
tilde_gO0 = a(1:N).'xBn + aO_gO0*Bn0; tilde_hO = a(N+1:end)
.'"*Bn + a0_hOx*BnoO;

zeros (size(

end
case 'Neumann'
switch controlpoint
case 'left'
tilde_gl = a.'*Bn + a0_gl*Bn0; tilde_hl = zeros(size(
tilde_g1));
case 'right'
tilde_hl = a.'*Bn + aO_h1*Bn0; tilde_gl = zeros(size(
tilde_h1));
case 'both'
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tilde_gil = a(1:N).'xBn + aO_g1*Bn0; tilde_hl = a(N+1:end)
.'"*Bn + a0_h1x*Bn0;
end
end
case '2'
tilde_gO = a_hat(1:N_hat).'*Bn + a0_gO*BnO; tilde_hO = a_hat (2%
N_hat+1:3*N_hat).'*Bn + a0_hO*Bn0O; Jcalcs all vals, can't do 1-
sided control yet
tilde_gl = a_hat(N_hat+1:2*xN_hat).'*Bn + aO_gl*Bn0O; tilde_hl =
a_hat (3*N_hat+1:end).'*Bn + aO_h1*BnO;
end

% Calculating each integral individually again:
% (We are using the hat_qO's found earlier)
for n=1:length(xvals)
Int_R(n) = trapz(kvals,exp(lixkvals.*xvals(n)-kvals. 2*T).*xhat_q0)/2/
pi;
switch controltype
case 'Neumann'
Int_dDp(n) = -trapz(Cplus ,exp(li*Cplus.*xvals(n)-Cplus. 2*T)
./ (exp(i.*Cplus.*L)-exp(-i.*Cplus.*L)) .*(exp(i.*Cplus.x*L).x*
hat_qO0_Cp + exp(-i.*Cplus.*L).xhat_qO0_Cm))/2/pi;
Int_dDm(n) = -trapz(Cmin ,exp(1li*Cmin.*xvals(n)-Cmin. 2*T)./(
exp(i.*Cmin.*L)-exp(-1i.*Cmin.*L)) .*exp(-i.*Cmin.x*L) .x*(
hat_q0_Cm + hat_qO_Cp))/2/pi;

Int_dDp_copy(n) = -trapz(Cplus,exp(li*Cplus.*xvals(n))./(exp(i.=*
Cplus.*L)-exp(-i.*Cplus.*L)) .*(-2.%exp(-i.*Cplus.*L) .xtilde_gl
+ 2.%tilde_h1) )/2/pi;

Int_dDm_copy(n) = -trapz(Cmin ,exp(li*Cmin.*xvals(n))./(exp(i.x*
Cmin.*L) -exp(-i.*Cmin.*L)) .*(-2.%exp(-i.*Cmin.*L).*tilde_gl
+ 2.xtilde_h1) )/2/pi;

case 'Dirichlet'

Int_dDp(n) = -trapz(Cplus ,exp(li*Cplus.*xvals(n)-Cplus. 2*T)
./(exp(-1i.*#Cplus.*L)-exp(i.*Cplus.*L)) .*(-exp(i.*Cplus.xL) .x*
hat_qO_Cp + exp(-i.*Cplus.*L).xhat_qO0_Cm))/2/pi;

Int_dDm(n) = -trapz(Cmin ,exp(li*Cmin.*xvals(n)-Cmin. 2*T)./(
exp(-i.*Cmin.*L)-exp(i.*Cmin.*L)) .*exp(-i.*Cmin.*L).*x(-
hat_q0_Cm + hat_qO_Cp))/2/pi;

Int_dDp_copy(n) = -trapz(Cplus,exp(li*Cplus.*xvals(n))./(exp(-1i.*
Cplus.*L)-exp(i.*Cplus.*L)) .*(2.xexp(-i.*Cplus.*L).*i.*Cplus.x*
tilde_g0 - 2.%i.*Cplus.*tilde_hO0) )/2/pi;

Int_dDm_copy(n) = -trapz(Cmin ,exp(li*Cmin.*xvals(n)) ./(exp(-i.*
Cmin.*L) -exp(i.*Cmin.*L)) .*(2.%*exp(-i.*Cmin.*L).*i.*Cmin.x*
tilde_gO - 2.%i.*Cmin.*tilde_hO) )/2/pi;

end
end
qT = Int_R + Int_dDp + Int_dDp_copy + Int_dDm + Int_dDm_copy;

% figure

% plot(xvals,qT_goal); hold on; plot(xvals,qT);plot(xk,qT_func(xk),'o');
legend ('qT','qT goal', 'xk data points');

% title("control of the heat equation")
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%% Verification using PDEPE
% Changing some variables to be compatible with the PDEPE functions (used
in
%the next part). This is faster than also implementing the upcoming part
%for the k-plane algorithm.
switch Algorithm
case '2'
N=N_hat;
switch controltype
case 'Neumann'
switch controlpoint
case 'left'
a = a_hat(N_hat+1:2%*N);
case 'right'
a = a_hat (3xN+1:4%N);
case 'both'
a = [a_hat(N+1:2*N);a_hat (3xN+1:4*N)];
end
case 'Dirichlet'
switch controlpoint
case 'left'
a = a_hat(1:N);
case 'right'
a = a_hat (2xN+1:3%N);
case 'both'
a = [a_hat(1:N);a_hat (2*%N+1:3*N)];
end
end
end

% Calling the correct boundary value function: (we're doing this as we
need
% to load extra variables into PDEPEs bc function)
switch controltype
case 'Neumann'
switch controlpoint
case 'left'
bc = @(xl,ul,xr,ur,t) bcNeu_g_func(xl,ul,xr,ur,t,N,T,a,
a0_gl); ’Jneeded to pass correct data into the boundary
condition (something simular can to done to use data as
initial condition)
case 'right'
bc = @(xl,ul,xr,ur,t) bcNeu_h_func(xl,ul,xr,ur,t,N,T,a,
a0_hi);
case 'both'
bc = @(xl,ul,xr,ur,t) bcNeu_both_func(xl,ul,xr,ur,t,N,T,a,
a0_gl1,a0_hl);
end
case 'Dirichlet'
switch controlpoint
case 'left'
bc = @(xl,ul,xr,ur,t) bcDir_g_func(xl,ul,xr,ur,t,N,T,a,
a0_g0);
case 'right'
bc = @(x1,ul,xr,ur,t) bcDir_h_func(xl,ul,xr,ur,t,N,T,a,
a0_ho);
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case 'both'
bc = @(xl,ul,xr,ur,t) bcDir_both_func(xl,ul,xr,ur,t,N,T,a,
a0_g0,a0_ho);
end
end

% PDEPE:
PDEPEsol = pdepe(0,@heatpde_func,q0_func, bc,xvals ,tvals);

% Plotting:
figure
plot(xvals ,PDEPEsol(end,:)); hold on; plot(xvals,qT); %plot(xvals,qT_goal)
plot (xvals,ones(size(qT))); plot(xk,qT_func(xk),'o');
xlabel('x'); legend('PDEPE solution','UTM solution', 'goal function', 'x_m
points'); axis([0 L 0.9 1.1]);
title("Case 3 k-plane verification"); %legend('PDEPE solution','UTM

solution', 'goal function');
title("Case 1 Kalimeris uniform distribution pseudoinverse solving method
Il)

%% Plotting Boundary vals in time
for n = 1:N
phi_n(n,:) = sin(n*pix(tvals)/(T));

end
gO_t = a(1:N).'xphi_n + aO_g0;
hO_t = a(N+1:2%N).'*phi_n + aO_hO;

%#L2 norm:
L2 = (sqrt(sum(g0_t."2))+sqrt(sum(hO_t."2)))*tstep

figure

plot(tvals,gO_t); hold on; plot(tvals,hO_t); xlabel("t"); 1legend('g_ 0(t)'
, 'h_0(t)'); %title("Case 1 boundary values found by the k-plane
algorithm") ;

title("Case 1 boundary values using the pseudoinverse solving method");

%% getting the values for a in Latex

sympref ("FloatingPointQutput", true);

% latex(sym(a(1:N).')) % latex (sym(xk))

% latex(sym(a(N+1:2*N).'))

%vaf= max (0, (l-norm(y-yhat) ~2/norm(y)~2)*100) ;

MSE = immse (PDEPEsol(end,:),ones(size(qT)))*length(qT)/L ’Matlabs MSE
takes the vector length instead of the x length

%sum ((PDEPEsol (end, :)-ones (size(qT))) ."2)

With the cases:

% Description: Case 1: Elevated constant value
% Should have: qO_func, qT_func, Controlpoint, Controltype

L = 1;

T =0.5;

q0_func = @(x) -0.3*sin(pix*x/L);
qT_func = @(x) 1;

%xk = linspace(0.15,0.85,8);
controlpoint = 'both';
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controltype = 'Dirichlet';

% Description: Case 2: Curved Ramp
% Should have: qO_func, qT_func, Controlpoint, Controltype

L = 1;

T = 0.5;

q0_func = @(x) O;

qT_func = @(x) -0.3 + 1.8%x + 1*x.72;
controlpoint = 'both';

controltype = 'Neumann';

% Description: Case 3: Sine wave
% Should have: qO_func, qT_func, Controlpoint, Controltype

L = 1;

T =10.5;

q0_func = @(x) O;

qT_func = @(x) 0.3*sin(pi*4*x.71.5);
%xk = linspace(1/8,7/8,7);

controlpoint = 'both';
controltype = 'Dirichlet';
And the functions:

function [c,f,s] = heatpde_func(xvals,tvals,PDEPEsol ,DuDx) Jthe PDE
c = 1;

f = DuDx;
s = 0;
end

function [pl,ql,pr,qr] = bcDir_both_func(xl,ul,xr,ur,t,N, T, a,a0_g0,a0_ho
) %Dirichlet boundary condition

for n = 1:N %Creates the function basis
sinbase(n) = sin(n*pi*(t)/(T));

end

g0_tval = a(1l:N) '*sinbase' + al0_gOx*1; %and uses it on the found values
for a

hO_tval = a(N+1:end) '*sinbase' + a0_hOx*1;

pl = ul-g0_tval; %And puts that into the PDE
ql = 0;

pr = ur-hO_tval;

qr = 0;

end

%#Dirichlet boundary conditions for PDEPE solver. With gO(t) = gO_t, and hO
(t) = hO_t data.

%Needs bc = 0(xl,ul,xr,ur,t) bcDir_both_func(xl,ul,xr,ur,t,N, T, a,al0_g0,
a0_hO); defined for the

%program to add the extra variable as a boundary condition (the hl_t data)

function [pl,ql,pr,qr] = bcNeu_both_func(xl,ul,xr,ur,t,N, T, a,a0_gl,a0_hi
) %Neumann boundary condition
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for n = 1:N %Creates the function basis
sinbase(n) = sin(nxpi*(t)/(T));
end
gl_tval = a(1l:N) '*sinbase' + alO_glx1; /%combines it with the found a
hi_tval = a(N+1:end) '*sinbase' + a0_h1l*1;
pl = -gl_tval;

ql = 1;

pr = -hl_tval; %and uses that data for the boundary value
qr =R

end

%#Neumann boundary conditions for PDEPE solver. With gi(t) = O,

%and h1(t) = hil_t data.

%Needs bc = 0(xl,ul,xr,ur,t) bcNeu_both_func(xl,ul,xr,ur,t,N, T, a,al_gl,
a0_h1); defined for the

%program to add the extra variable as a boundary condition (the hl_t data)
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