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1. Introduction

A number of publications have been generated on the basis that new techniques are now
available to accurately solve nonlinear differential equations using perturbation techniques [1-3].
The basic problem can be portrayed as a linear ordinary differential equation (ODE) plus a
nonlinear term that is multiplied by a constant and added to the ODE. The assumption that is
usually made is that the constant term is only a perturbation of order O(¢) to the linear equation.
However, publications like the ones by He [1,2] claim that the solution that he has presented is an
accurate solution even for very large constant ¢. In these papers, He [1,2] obtains results on the
lengths of the periods based on & — oco. This proposed technique is implemented and evaluated
for the same values done on the original paper [1]. It will be shown that the error of the function is
huge for large values of &. The same equation is treated with a basic Method of Multiple Scales
[4,5], and then the results show the performance of the two perturbation solutions are very similar,
at the point where they are valid. The reference will be an accurate numerical solution that can be
found with minimum error.
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2. Basic equation

The original problem is
ii+u+e’=0, u0) =4, u0)=0.
This basic problem is changed by He [1] into another case by using
B +en=1,
to substitute Eq. (2) into Eq. (1) to obtain the equation

i+ PPu+ed +qu)=0, uw0) =4, u0)=0.

3. Higher order approximations

He [1] assumes that > and u can be written as

2 2 2 2
p=wy+eor+ewr+---, u=uy+eu+eu+---

(1)

2)

)

(4.5)

Substituting these parameters into Eq. (3) and keeping terms to only order O(¢?), this equation

can be separated into the following equations according to their order, implying < 1:

il + wfuy = 0,
. 2 _ 3
U1 + wyuy = —w1uy — Uy — o,

o 2 2
iy + wguy = —wiuy — wauy — 3uguy — Nuy.
The first equation can have a nice linear solution,

uo(t) = A cos wyty.

This can be substituted into the right-hand side (RHS) of Eq. (7) to provide

il 4 wjuy = —(f—‘A3 + w1 A +nA)cos wyt — %A3 cos 3wot.

(6)
(7
(®)

)

(10)

The first term on the RHS is going to provide what is called a secular term that needs to be set to
zero. The second term on the RHS is going to provide the real excitation to this equation.

Therefore, this implies: —(%A3 + w14+ nAd) = 0. Then
w1 = _(’/’ + %Az)n

3
U = 3 cos 3wyt.

The last equation (8) then becomes

5 5 3
i) + a)guz = — (ng + 128@%) cos wyt — 802 cos 3wot — 3

602

5

cos Swyt,
0

(11)

(12)

(13)
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having additional initial conditions (given by He [1]):

3

u(0) = — %, (0) = 0. (14)
0

To avoid the secular term in Eq. (13), it is required that

34*
=——. 15
“2 = T 128w (15)
The general solution for Eq. (13) is
A5
uy(1) = Cy cos wgt + Ca sin wot + ————(3 cos 3wyt + cos Swyi). (16)
1024w
Using the initial conditions
5 3
0)=C 3+ D)=——— d n0)=C,=0, 17
u2(0) 1+ 1024(})3( +1) 3202 and (0) = G (17)
renders
1
Cr = A 4 8021 18
1 256@3( + CU() )a ( )
Then, Eq. (16) becomes
(9 ! (A% + 8w?A%) cos wot + 4 (3 cos 3wot + cos Swot) (19)
uy(t) = — ) ) ) wot).
? 25602 0 * 102408 ‘ ‘
Eq. (4) becomes, using Egs. (11) and (15),
347 34*
2 2 2
_ _ —nl = . 20
4 w°+8< 4 ") “ 12807 (20)
Now, using Eq. (2) it is possible to develop the following equation from Eq. (20):
3 3e24*
2 2
=14-¢c4 . 21
=t T R @)
From this the natural frequency can be found:
1 3\ 1 3, 2124*
wo—\lz<1+481‘1>+2\/1+281‘1 + 32 . (22)
And the period is
2 2
7=2" " (23)

wo '
’ \/%(1+%8A2)+%\/1+§8A2+2182A4/32
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Using Eq. (5), the perturbation solution can be expressed as

3

u(t) = A cos wot + ¢ Tw% cos 3wyt
+ & — #(AS + 8w2A4%) cos wyt + 4 (3 cos 3wot + cos Swot) (24)
2560 0 10240} '

Expression (23) is identical to the one found by He [1]. The difference is only in the interpretation
and the understanding of the solution. The paper by He [1] used only the period T (23) of the
solution u(¢) to evaluate and measure if the solution is accurate (see also Ref. [3]). Function (24)
itself is not evaluated so the performance is linked to just the time instead of the total function. In
this paper the solution itself will be compared with the numerical solution that is obtained for
three levels of ¢ = [1, 10, 100]. Later a typical perturbation solution is going to be derived, to show
that they agree when ¢ is at a valid limit. If values over e< 1 are used, then the basic principles for
the derivation of the solution itself are violated. Egs. (6)—(8) will not be valid, so the whole
procedure does not have meaning.

4. Numerical solutions

The numerical solution is evaluated using the Runge—Kutta procedure specified in the Maple 8
language. The error is picked to be about 107, The equation is

i4u+e’=0, (25)
with initial conditions (selected as 4 = 1) of
u0)=1, u(0)=0. (26)

The three solutions were found (¢ = 1, 10, 100) and plotted with the perturbation solution (24) to
compare the values. Fig. 1a shows the first approximation for ¢ = 1, as a solid curve (analytic-He),
and the numerical result obtained from the integration of Eq. (25) is the dashed curve.

The period of the analytical function can be evaluated using Eq. (23) to be 7 = 4.7317061. In
the same way, from the numerical solution this value can be traced to be T, = 4.76802. The
percentage error on the value of the period is 0.76%. The error on the magnitude at u(7) will be
about 0.19(107°)%. This means that even for this large ¢ = 1, u(¢) is accurate.

Fig. 1b shows the two solutions when ¢ = 10. The period of the analytical function can be found
using Eq. (23) to be T = 2.12200420 and using Eq. (24) to be u(T) = 0.67920670. In the same way
from the numerical solution the maximum point can be traced to be uyym = 0.99999999371201 at
time Thym = 2.1918292. This implies errors in time of 3.186% and in the magnitude of 32.079%.
Therefore, the model shown in Fig. 1b is no longer valid! This extra large ¢ = 10 is violating the
assumptions made to derive the model.

Fig. 1c shows the two solutions when ¢ = 100 The period of the analytical function can be
found again from Eq. (23) to be T = 0.70705690 and using Eq. (24) to be u(T) = —2.91772739. In
the same way, from the numerical solution the maximum point can be traced to be upym =
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Fig. 1. Analytical solution from He (solid line) and numerical solution (dashed): (a) ¢ = 1. (b) ¢ = 10, (c) ¢ = 100.

0.9999999977820 at time T ,um = 0.7362890. These imply errors in time of 3.970%, and for the
magnitude, the difference is huge: 391.77%.

From the previous facts, it is easy to see that as ¢ grows the validity of the perturbation solution
becomes poor. In particular, as ¢ is closed to one, the solution breaks. It also shows that even
when the value for the period T is less than 5% error, as shown by He [1], the value for the
function itself u(7T) is at a 392% error for the case ¢ = 100.

5. Perturbation using the method of multiple scales (MMS)

The original equation (1) is considered again. The following assumptions are made, fHp = ¢,1; =
et,t, = &°t, and

d a8 9 ,0
4_0,., 9. 9 2
G- Tt -
@ @ o? s
dr a[(z) T2t 0ty0t; te < 0t(01, + 6t%> + ’ ( 8)

where the assumption is made that the parameter ¢< 1. As presented by Nayfeh [4], the following
MMS is used. Making the above substitutions into Eq. (1) and neglecting terms, of order higher
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than O(&?), the following equations are found:

Quo(to, 1,
M + up(to, t1, 1) = 0, (29)
ot
62u1(t0 1, 1) 627/‘0(2‘0 i1, 1) 3
UL lo, 1, 1) = =2 —————= —uy(to, 11, 12)°, 30
o0 + ui(to, 11, 12) T uo(to, 11, 12) (30)

2 2 2 2
0 ux(to, 1, 12) 0 ug(to, t1, 12) _ 0 ui(ty, t1, 12) _ 0 ug(t, 1, 12)

+ UQ(t(), 1, t2) = -2

at% 01,0ty 0110ty at%
— 3ug(to, 11, ) ui (to, 11, 12). (3D
The solution of the set is the uniform approximation
u(t) = up(to, t1, 1) + ey (o, 11, 12) + Eua(to, 11, 12) + - -+ (32)
The solution to Eq. (29) was found to be
uo(to, 11, 12) = A(ty, 1) cos(to + (11, 12)). (33)
Substituting Eq. (33) into Eq. (30) gives
0%uy (to, 11, t
%12)4- ui(to, 11, 12)
%
0A(t1, 1) .
2 24U Gin iy + o1, 1)
oty
3 t ,t
= 2 A, 1) coslto + Blan, 1)+ 24(1,12) cost + i, 1) LS
1
— A, 1)’ cos(31g + 3P(11, 12)). (34)
The following terms need to be eliminated for causing secular terms:
of(ty,t
2 A0y 2400, ) P g (35)
o1
0A(11, 1)
2—————==0. 36
o (36)
From Eq. (36), it follows that A(¢;, ;) = A(t,); substituting this into Eq. (35) and integrating
(11, 1) = §A(0)* 11 + B(12), (37)
Eq. (34) is left as
O%uy (to, 11, 1 1 9
I 1,11, 1) = = A oGy + 3 A() 1y + 36(02). (39)
0

The solution of Eq. (38) is
wi(to, 11,12) = 35 A(12)* cos(3to +§ A(2)’11 + 3p(12). (39)
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Fig. 2. Analytical solution from MMS curve (solid line) and numerical solution (dashed): ¢ = 1.

Substituting Egs. (33) and (39) into Eq. (31) and expanding gives
Qus(t9, 11, 12)

21 9 45
th) = — A° 3tg + = A%t — — A*t, + 3
at% + ux(to, 11, 12) 13 COS< o+ 2 1 =536 2+ ﬁo)

15 75
— A’ — At — o A*t + 5B, ). 40
128 C°S<5Z°+ g A = a5g A2+ b (40)
This is after setting the secular terms equal to zero and integrating them into

A(r)=A and () = — 21?56 Aty + By, (41)

At this point it is possible to set solution (32), finding the solution for Eq. (40), and going back to
the original variables:

8 256

1 9 45
— 47 _ A - — 4
+8<32 cos<3l—|-88 t—¢ 756 t+3p,

21 9 45
2 A s 722 T2 4
€ (1024/1 cos<3t+88Al & At+3ﬁo>>

3 15
u(t)=A COS<Z+8—A2Z—82—A41_ﬁO>

256
1 15 75
2 5 2 2 4
— A — At—¢e — A"t+5 . 42
+¢ <1024 cos(Sl—l—e g & 5sg At ﬁo)) (42)
This is the perturbation solution that was found. In order to apply it to the problem, only the

initial conditions set on Eq. (1) needs to be satisfied by Eq. (42) and its derivative, and the level of
¢ needs to be defined. In order to get a numerical solution, again the two equations need to be
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solved. This set of equations is solved by Maple 8. The value of ¢ is taken to be beyond the point
of validity at e = 1. Maples gives the following answers, 4 = 0.9882491 and f, = 0. The difference
in the amplitude turns out to be 0.2(10). The period turns out to be 0.57% from the numerical
integration. In essence, the same values were obtained with He’s perturbation technique and with
the MMS for ¢ = 1, as is shown in Figs. 2 and 1a.

6. Conclusions

A perturbation technique valid for large parameters, ¢ or ¢> 1, was presented by He [1,2]. It is
not an appropriate procedure and it leads to a wrong conclusion. The numerical integration
shows differences in the errors in magnitude at the different ¢ tested (¢ = 1, 10, and 100). It was
shown that for &>1, the values predicted by the functions were not appropriate since the
assumptions are that the first solution is linear and the nonlinear equation has at a higher level of
the perturbation term &. The answers obtained using the MMS perturbation procedure were the
same as the ones provided by He [1] for low values of ¢ < 1. He presented similar developments in
other publications [2], using mostly the period to show the performance of the function and not
using the function itself to see if it is accurate or not. The derivation of the procedure is also very
important because the terms have been ordered according to the assumed parameter ¢. A large
number of terms were neglected because of the assumption that ¢< 1. If this is not the case, the
whole procedure needs to be rewritten from the start with the proper assumptions.
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