odeling
MATHEMATICAL MODELING AND COMPUTING, Vol.6, No. 2, pp.268-275 (2019) I\/I @P”ti"g

athematical

Analysis of measurement systems mathematical models by using the
comparison of functions

Ikiv V. S., Nytrebych Z. M., Pukach P. Ya., Kohut I. V., Pakholok B. B.

Lviv Polytechnic National University,
12 S. Bandera Str., 79013, Lviv, Ukraine

(Received 18 May 2019; Revised 10 October 2019; Accepted 10 October 2019)

We propose an approach to mathematical modeling for a system on the basis of comparing
scalar products in spaces of real functions integrable on the segment. This approach may
be used in discrete and continuous measurement systems and some combinatorial systems,
in which comparison problem of function exists in the process of synthesis and optimal
choice of their parameters. In theory, such problems are characteristic of boundary value
problems for equations of mathematical physics, in particular for multi-point problems that
describe oscillatory processes in mechanisms. We have found the necessary and sufficient
conditions for such a comparison. We use special transformations of sums and integrals
that appear in the corresponding scalar products for vectors and functions.
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1. Introduction

Investigation of the behavior of systems of diverse nature and comparison of their quantitative and
qualitative characteristics are the main goals of mathematical modeling. In this process, we use contin-
uous or discrete parameters (functions) or continuous-discrete combinations of functions. Comparison
of models implies a comparison of functions that could take various forms (comparison at points, com-
parison in the domains, in particular, comparison on the basis of scalar products that is proposed)
depending on the nature of the function and its interpretation.

The general definition of the ‘function’ term in mathematics and natural sciences was formed by
classical mathematics for several centuries on the basis of different approaches: geometric (through the
function graph), analytical (as a mapping (relation) between sets), constructive (as a superposition
of elementary functions). The class of functions was extended considerably in the twentieth century
due to the notion of a generalized function (as a continuous linear functional on a set of smooth (test)
functions). This type of construction often uses scalar products and their continuous extensions. The
representation of functions in the form of series also usually implies a scalar product for calculating the
coefficients of a series (Fourier coefficients). From that, we can conclude the method of constructing
approximations to functions and their numerical characteristics.

The property of the equality of two generalized functions (the equality of a function to zero) in a
given domain uses a set of test functions with an appropriate localization. A comparison of functions
in the sense of order (greater—less) can also be made on the basis of scalar product and selected set of
test functions.

The problem of ordering objects of a combinatorial type is characteristic of various discrete and
distributed systems with control parameters. Here the scalar product is given on vectors with a finite
or infinite number of components (coordinates) in the form of the sum (series) of products — Euclidean
product.

In particular, the problem of ordering combinatorial objects often occurs in modelling systems of
measurement of observed quantity [1, p. 230]. Such an arrangement arises when planning experiments
on measuring complexes [1,2].
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Analysis of measurement systems mathematical models by using the comparison of functions 269

The theoretical study of solutions of problems with multipoint conditions for partial differential
equations also leads to a comparison of scalar products of vectors formed by rearrangements of their
components [3-8]. Selecting the greatest scalar product often means determining and evaluating the
dominant harmonic of the solution, its qualitative and quantitative characteristics [9-11]. Similar ques-
tions may arise for equations of infinite order [12], operator equations [13-15|, equations on a mani-
fold [16], problems with Dirichlet conditions [17], with integral conditions [18], mixed problems [19].

In [20] we studied the problem of comparing vectors and specified the necessary and sufficient
conditions for their comparability. Consequently, some vectors cannot be compared, and some can be.

Let there be given two vectors ® = (xg,21,...,7,) and ¥y = (Yo, Y1, .., Yn) from the space R"*1,
at that zg < x; < - <z, and yo < y1 < -+ < Yy, and the vectors % = (Tag, Tays - - -+ Ta,,) and
y? = (Y80:YB1s - --»YB,), Where a = (g, 1, ..., ap) and B = (Bo, b1, .., Pn) are permutations of the
set of indexes {0,1,...,n}.

Among the set of numbers (2%, y?), where (2%, y?) = 31, 2a,ys,, there are not more than (n+1)!
distinct ones, also there hold the inequalities

n n
inyn—i < (z%97) < Zﬂfz’yi = (z,y).
=0 i=0

In particular, (z, y(""“’l’o)) < (z,y°) < (:c,y(o’l"“’")), but for arbitrary fixed pair of permutations «
and f there could be either (z,y®) > (x,y”) or (z,y*) < (x,y®) depending on the vector .

The question arises on the possibility of comparison of vectors y® and y” by the values of their
scalar products not only for one fixed vector, but for the whole set of ordered vectors .

For arbitrary fixed permutations o and j3, the inequality (z,y®) > (z,y”) holds on the set of
ordered vectors x € R"*! if and only if there hold [20] the inequalities DY = Dim;yp, for
j =1,...,n (similar inequalities were established while comparing any pair y, z of vectors from the
space R 1),

For n = 1, those conditions are yo, > ygs,, so in this case for each pair (o, 3) we have (x,y
(z,y%) or (z,y*) < (z,y”) at once for all ordered = € R"*! in particular, (x,y%) = (x,y”) + (
20) (Yo, — yﬁl)'

For the case n > 2, that alternative does not hold. In fact, for n = 2 and y* = (2,3,1), v* = (3,1,2)
we calculate

«

WV

1 —

(,y*)=1-245-34+5-1=22>18=1-34+5-1+5-2= (z,9),
for ¢ = (1,5,5) and for = (1,2, 8)
(2, y*)=1-242-348-1=16<21=1-3+2-1+8-2= (z,5°).

Extending such results for comparing of functions [a,b] — R, where a € R and b € R, is the topic
of this paper. Instead of the method of summing by parts (see [20]), which is widely used in the theory
of series [21-24], for numerical methods of solving boundary value problems for partial differential
equations [25-29|, we use the method of integrating by parts [18,19,24].

2. Formulation of the problem and solvability

For the segment [a, b] of nonzero length, we denote: R(a,b) is a space of integrable on [a, b] functions,
Cdl(a, b) is a space of functions with piecewise-continuous on [a,b] derivative, as well as the subset
Cdlg(a, b) of the set Cd!(a,b), whose elements are functions with nonnegative on the segment [a, ]
derivative. This obviously implies that Cd'(a,b) C R(a,b) and the piecewise-linear functions belong
to Cd(a,b).
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A scalar product in the space R(a,b) is defined by the formula

b
(f.9) = / f(@)g(z) de. (1)

If f € Cd!(a,b), then df = f'dx, where the derivative f' = f’(z) is piecewise-continuous (hence,
bounded) function [a,b] — R.

For arbitrary pair of functions g = g(z), h = h(z) from the space R(a,b), we form one more pair
of functions

b b
w=u(z) = / g dt,  v=v() = / h(t) dt. @)

Then those functions are uniformly continuous on [a, b] generalized solutions of the following Cauchy
problems:

u'=—g, u(b) =0, v =—h, v(b)=0. (3)

We study the question on finding the conditions for comparing functions g and h from the space R(a, b),
i.e. holding of the inequality (f,g) > (f,h) for all functions f from the set CdL(a,b).

Theorem 1. For given functions g and h from the space R(a,b) for all functions f from the set
Cdlg(a, b) there hold the inequality

(f.,9) = (f.h) (4)

if and only if
u(a) = v(a), u(z) > v(x), € [a,bl. (5)

Let the functions g € R(a,b) and h € R(a,b) satisfy conditions (5), then for arbitrary fixed function
fe Cdlg(a, b) there holds the equality

(f.9) = (f.h) + /J £(@) (u(z) - v(z) de, (6)

where J = {x € [a,b]: f'(z)(u(x) — v(x)) > 0}. Hence, if J = @, then (f,g) = (f,h), and if J # &,
then inequality (4) is strict; if

Jr(0) ={z € a,b]: f'(x) =6}, Jgn(D) ={z € a,b]: (u(z) —v(z)) > A},
where § > 0 and A > 0, then
(F.9) > (W45 [ (ul) = o@)de, ()= (W +A [ fade (0
J+(8) Jg,n(A)

If J¢(0) = [c,d] C [a,b], where ¢ < d, then
d
(F.9) > (f.h) + 6 / (min{z, d} — )(g(z) — h(z)) da,

in particular, (f,g) > (f,h) + 5f;w(g(ac) — h(x)) dx in case when [c,d] = |a,b], if Jy1,(0) = [c,d], then
(f,9) = (f,h) + A (f(d) = f(0).

Proof. For the scalar product (f, g) we will use the formula for integrating by parts and formulas (1)—
(3), then

b b
(f.9) = — / fla)d (z) de = f(a)u(a) + / f(@yule) dz = f(ayu(a) + (f',u).
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Similarly, we obtain the formula (f,h) = f(a)v(a) + (f’,v) and the formula for the difference
(f)g) - (f)h) = (f).g - h) = f((l)(U((l) —’U((I)) + (flvu - U)' (8)

If conditions (5) are satisfied, then (f, g)— f f'(@) (u(z) —v(z)) dz and f'(z)(uw(z)—v(z)) >0
for z € [a,b] and f € Cdl\(a, b). This 1mphes inequality (4). Therefore, conditions (5) are sufficient
conditions.

Vice versa, if the function f is constant, i.e. f = f(a) and f’ = 0, then by formula (8) we obtain

(f,9) = (f,h) = (f.g = h) = f(a)(u(a) — v(a)) > 0.

This implies the necessity of the equality u(a) = v(a). Let the second condition (5) be not satisfied,
then the uniform continuousness of the functions w and v implies that u(z) + w < v(z) on a certain
segment [c,d] C la,b], where a < ¢ < d < b, w is a certain positive constant. For the function
f € CdL(a,b) of the form f( ) f(a) on [a o, f(z) = f(a) —c+kz on [c,d] and f(x) = f(a)—c+d
on [d, b] we have (f,g) — =k f (u(z) —v(z)) do— < kw(d —c) < 0, where k is a certain positive
constant. Therefore, inequahty (4) does not hold hence, we proved the necessity of conditions (5).

Let the functions g € R(a,b) and h € R(a,b) satisfy conditions (5), then formula (6) follows from
equality (8). If J # @, then in that formula, the integral has a positive value and (f,g) > (f,h),
otherwise we obtain the equality (f,g) = (f, h).

Formula (7) also follows from equality (8) and the definition of the sets J¢(6) and Jg 5 (A). If among
those sets there is the segment [c, d], then appropriate calculation of the integrals in formula (7) leads
to the equalities: fcd f(x)dx = f(d) — f(c),

/Cd(()—v da:—/dx/ ) dt = /dt/ ) dz+

/ dt / ) de = / (min{t, d} — ¢)(g(t) — h(t)) dt.

In case if d = b we have min{¢, d} =t and fcb (u(z) —v(z)) do = fcb(t —¢)(g(t) — h(t)) dt. If also ¢ = a,
then fab (9(t) — h(t)) dt = u(a) — v(a) = 0. This proves our theorem. [
Remark 1. If the functions g and h satisfy conditions (5) and g # h, then the difference g — h takes

on the segment [a,b] positive and negative values, moreover, the areas between the graphs of those
functions are the same above the graph and below the graph of each one.

3. Numerical and analytical examples

We give two examples for illustration of general results obtained above. In the first one, we compared
on the segment [1,2] C R the logarithmic and the exponential functions. In the second example, we
compared scalar products for arbitrary degree polynomials.

Example 1. Let g(z) = e*7!/(1 —e) and h(z) = Inz/(1 — In4), then on the segment [1,2] those
functions are continuous (see Fig. 1), i.e. g € R(1,2) and h € R(1,2).
Let us check the condition (5). Since

2 x—1 z—1 2
e e —e Inz z(lnz —1) —Ind +2
u(m):/l_edx: e—1 "~ U(x):/l—ln4dx: In4—1

and (u—v) = h—g, then u(1) = v(1) = —1 and the function h— g has only one zero. That is the result
of strictly monotonic decreasing of the functions g and h and of the different signs of the difference
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h — g at the bounds of the segment [1,2]:

h(1) —g(1)=1/(e—=1) >0, h(2)—g(2) =In2/(1 —In4)+e/(e—1)<—-1/5<0.

AgVh Au—vVuVvo
1.2 1.4 1.6 1.8 x -
—0.5 h ~02 |
g —0.4 |
—-1.0r [
i —0.6 |
g .
—15F h =081
1.0 F

Fig. 1. Graphs of the functions g(z) = e*~1/(1 —e) Fig. 2. Graphs of the functions u(x) = (e*"t—e)/(e—
and h(z) =Inz/(1 —In4). 1), v(x) =(z(lnz—1)—-1In4+2)/(In4—1) and u — v.

Therefore, the function u — v has a positive maximum at the point z¢ € (1, 2) for which h(zg) = g(xo).
Hence, on the whole interval (1,2) there holds (see Fig.2) the inequality u(x) > v(z). So, the function
e®~1/(1 —e) is comparable with the function Inx/(1 — In4), namely the first one is “greater than” the
second one.

]Y

7

P 0.2 0.4 0.6 0.8

Fig. 3. Graph of the function u — v in the variable .  Fig.4. Graphs of the polynomials t5, (1 — #)#571,
where s =1,...,5.

On the segment [2,z*], where z* ~ 2.57 is the last (the greatest) zero of the function u — v, vice
versa (see Fig.3), the function e*~1/(1 — ¢) is “less than” the function Inz/(1 — In4).

Example 2. Let g and h be polynomials of degree not higher than n on the segment [a, b], then

+ZQ(J x—a) , h(gc):h(a)%—zh(j)(a)(x;%,a)]'
=1 '

Denoting ¢t = ¢ a,g]—g()( )( ) , hj =h)(a )( ]a) where j = 1,...,n, we obtain

—go+zga< g+1> h(x):hOJrZhj(tj_j%)

n

for go = g(a) + ]gﬁandho— h(a) + ZhT At that 0 <t < 1,1 —t =22 and dz = (b — a)dt.
‘]_ :
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Now we find the functions u and wv:

n

“og [P . o
(@) = (=)o + (=) D =25 [ (G400 -1 dt = 0o+ 0= ap1-0) 3 LY e
j=1 ®

j=1

From that we obtain the polynomials

u(w) = (b - ) + L= DO ZJHDS 1

7=1

J

v(a:):(b—a:)ho+( b_l;_:E Z jlzts_l.

j= 1‘7 s=1

For which u(a) = (b — a)go, v(a) = (b — a)hy. Thus by condition (5) we have gy = hy and

J

ole) —ofe) = £ 50 Z )
7j=1

=1

on the segment [a,b]. If g; > h; for j =1,...,n, then inequality (9) holds and is strict on the interval
(a,b), if g; > h; at least for one j. If we rewrite the difference u — v in the form

n

u(z) —v(z) = w=a)b-2) Z(us — v )t !,

b—a
s=1

; h;
where us = Z;L_ 9i Vg = Zn then inequality (9) holds under the condition us > vs,

=S )
Jj+1 +1
s=1,...,n, and is strict on (a,b), if us > v at least for one s. If we rewrite inequality (9) one more
time
(ZE o a)(b n—1 s
_ _ s—1 . n—1
u(z) —v(x) = P ( ;llglul vyt +E (ug —up)t >

then we obtain one more sufficient condition for comparing the polynomlals g and h:

up = v, s=1,...,n. (10)
) Z

The graphs of the positive on (0, 1) polynomials ¢"~! and (1 —¢)t*~!, where s = 1,...,n— 1, are given
in Fig.4 for n = 6.

Condition (10) is the weakest among the written sufficient conditions, whereas the strongest one is
the condition g; > hj, j =1,...,n, in formula (9), which implies all the next conditions.

4. Conclusions

We obtain necessary and sufficient conditions on the given (fixed) functions g and h, which are in-
tegrable on the segment [a,b], under which for arbitrary functions f with nonnegative piecewise-
continuous derivative, the scalar product (f,g) does not exceed the scalar product (f,h). Those
conditions are written in the form of inequalities, which are easy to check. We also give the illustrative
(numerical and analytical) examples of applications of the conditions obtained. These results can be
used to synthesize and optimize continuous and discrete parameters of signal measurement systems by
analyzing their mathematical models.
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AHani3z matemMaTU4HNX Mogeneii BUMIpIOBasIbHUX CUCTEM
3 BUKOPUCTAHHSAM NOPIBHAHHS PYHKLLiIV

Lnekie B. C., Hurpebuu 3. M., Ilykaua I1. 4., Koryr 1. B., ITaxomok B. B.

Hauionarvrut ynisepcumem “/Ivsiscora nosimexnira”,
eyn. C. Bandepu, 12, JIvsis, 79013, Yxpaina

Y po60Ti 3aIIPOIIOHOBAHO IIiIXi T 0 MATEMATUIHOT'O MOJIE/TIOBAHHS CUCTEM Ha OCHOBI MTOPIiB-
HsIHHSI CKAJISPHUX JTOOYTKIB y IPOCTOpPaX, IHTErPOBHUX HA Bifpi3Ky mdificanx dyukiii. [leit
IMiJIX1T MOYXKHA BUKOPUCTOBYBATH Y JIMCKPETHUX 1 HEIIEPEPBHUX CUCTEMAaX BUMIPIOBAHHS Ta,
JesdKAX KOMOIHATOPHUX CUCTEMAX y IMPOIECi CHHTE3Y Ta ONTUMAJIBHOTO BHOOPY TX mapamer-
piB, Jie ocTae 3aja4va nopiBuanHA GyHKIiil. TeopeTnano Taki 3aati XapakKTepHi TaKOXK
JUIs KpafloBUX 3ajad4 JJjIs PIBHAHb MaTeMaTHYIHO! Pi3uKu, 30KpeMa Jjid 6araTroTOYKOBUX
3a/a4, SKi ONMCYIOTh KOJMBHI MPOIECH y MeXaHi3MaX. JHailJeHO HeoOXimHi it jocTarHi
YMOBH TaKOI'0 MOPIBHAHHA. BHKOPHUCTAHO CHEIiaJbHI MEePEeTBOPEHHS CYyM Ta 1HTErpaJliB,
sIKi BXOJISITh y BIAIOBIiHI CKaJIsspHI JOOYTKHU JIJIsT BEKTOPIB Ta (DYHKILIA.

Knto4oBi cnoBa: cucmemu umMiplosanis, oOnmumiaauis, crasaprul dobymoxk, inmezpy-
B8AHHA YACTNUHAMU, THMEZDOSHT PYHKUIT, MHO2OUAEHU.
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