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Article history: The present work is the first paper in the literature to report on a Hamiltonian
Received 28 October 2019 discretization of the (fractional) Higgs boson equation in the de Sitter space-time,
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and its theoretical analysis. More precisely, we design herein a numerically efficient
finite-difference Hamiltonian technique for the solution of a fractional extension of the
Higgs boson equation in the de Sitter space-time. The model under investigation is a

Keywords: multidimensional equation with generalized potential and Riesz space-fractional derivatives
Fractional Higgs boson equation of orders in (1,2]. An energy integral for the model is readily available, and we propose a
De Sitter space-time nonlinear, implicit and consistent numerical technique based on fractional-order centered
Riesz space-fractional equations differences, with similar Hamiltonian properties in the discrete scenario. A fractional
Fractional centered differences energy approach is used then to prove the properties of stability and convergence of the
Fractional energy method technique. For simulation purposes, we consider both the classical and the fractional Higgs

Stability and convergence analyses real-valued scalar fields in the de Sitter space-time, and find results qualitatively similar to

those available in the literature. For the sake of convenience, we provide the Matlab code
of an alternative linear discretization of the method presented in this work. This linear
implicit approach is thoroughly analyzed also.

© 2020 Elsevier Inc. All rights reserved.

1. Introduction

The design of energy-preserving methods for physical systems has been a fruitful avenue of research in the last decades.
Historically, the problem of designing energy-conserving methods may date back to the decade of the 1970s [1,2] or before.
However, it is worth mentioning that L. Vazquez and coauthors were probably the first researchers who pointed out the
physical and mathematical significance of designing this type of schemes [3]. Various seminal papers by Vazquez and his
coworkers were published in the 1990s, including various energy-conserving numerical schemes to solve partial differential
equations like the Schrédinger equation [4], the sine-Gordon equation [5,6], the Klein-Gordon equations [7], and even
systems consisting of ordinary differential equations [8]. In those papers, the authors established thoroughly the capability
of their schemes to preserve the energy properties of the continuous problem. Moreover, they employed a discrete form of
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ARTICLE INFO ABSTRACT

Article history: For the first time in the literature, a dissipation-preserving computational tech-
Received 20 February 2020 nique to approximate the solutions of a dissipative generalization of the Higgs
Received in revised form 18 April 2020 boson equation in the de Sitter space-time is proposed. The model is a multidimen-
Accepted 18 April 2020 sional system which considers a generalized potential and a general time-dependent

Available online 24 April 2020 diffusion coefficient. The system has an associated energy functional which is

dissipated in time. Motivated by this fact, we propose a finite-difference method-

Keywords:

Higgs boson equation ology to approximate the solutions of the mathematical model. In addition to the
Finite-difference scheme numerical approximation for the solutions of the system, we propose also a discrete
Dissipative numerical method energy functional which is dissipated with respect to the discrete time. Using a
Bubble-like solutions computer implementation in two spatial dimensions, we provide some simulations

that confirm the presence of bubble-like solutions, in agreement with the theory
available in the literature.
© 2020 Elsevier Ltd. All rights reserved.

1. Introduction

For the sake of convenience, let I,, = {0,1,...,n} and I,, = I,, U {—1}, for each n € N. Let p € N,
and let € RP be a vector which is represented component-wise as = (x1, 2, ..., p). Define the spatial
domain B = []?_,(a;,b;) C RP, where —0o < a; < b; < oo, for each i = 1,2...,p. Let T' > 0, and define
2 =B x (0,T) as the space—time domain.

Throughout, let v € R* and suppose that f : Rt — R is a differentiable function. Let F : R — R be
differentiable, and suppose that ¢g,¢1 : B — R are continuously differentiable functions. In the present
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Resumen

Desde la confirmacién de la existencia del bosén de Higgs, su modelo ha tenido gran impacto
en la comunidad cientifica, especialmente en el modelo estandar de la fisica de particulas, la
necesidad de la constante cosmoldgica, asi como su creacién experimental en colisionadores
de adrones e investigaciones sobre la masa de dicha particula. En este trabajo, presentamos
una serie de esquemas en diferencias finitas con diferentes enfoques para la obtencién de
una solucién aproximada a la ecuacién del bosén de Higgs en el espacio-tiempo de de Sitter.
Dichos esquemas conservaran las propiedades variacionales presentes en su forma continua,
tales como la disipaciéon de la energia en el tiempo. Cabe destacar que la mayoria de los
resultados obtenidos en esta disertacién son validos para p € N dimensiones espaciales, aunque
las simulaciones son realizadas para p < 3. Ademads, en los diferentes esquemas considerados
en esta tesis, se llevo a cabo un andlisis riguroso de consistencia, unicidad y estabilidad. Todos
los esquemas son convergentes con un orden cuadratico en tiempo y en espacio. El analisis se
efectué para un modelo mucho més general donde el coeficiente de difusién (que depende
del tiempo en nuestro trabajo) y el potencial (que es una funcién no lineal de la solucién)
son funciones diferenciables en general. Es importante mencionar que también se considerd
una extension del modelo de Higgs que considera la presencia de difusién fraccionaria de
Riesz. En las implementaciones computacionales mostradas en este trabajo, hacemos énfasis
especial en demostrar la presencia de soluciones tipo “burbuja”. Dichas soluciones son tipicas

en el modelo de Higgs y son de gran relevancia en el mundo cientifico.

Keywords: fractional Higgs boson equation; de Sitter space-time; Riesz space-fractional
equations; fractional centered differences; fractional energy method; stability and

convergence analyses



Abstract

Since the confirmation of the existence of the Higgs boson, his model has a great impact on
the scientific community, especially on the standard model of particle physics. The need for
the cosmological constant, its experimental creation in adron colliders, and investigations on
the mass of the said particle. In this work, we present a series of finite difference schemes
with different approaches to obtain an approximate solution to the Higgs boson equation in
Sitter spacetime. Said schemes ging to preserve the variational properties present in their
continuous form, such as the dissipation of energy over time. Most of the results obtained in
this dissertation are valid for p € N spatial dimensions, although the simulations are performed
for p < 3. Furthermore, in the different schemes treated in this thesis, a rigorous analysis
of consistency, uniqueness, and stability was carried out. All the schemes are convergent
with a quadratic order in time and space. The analysis was carried out for a much more
general model where the diffusion coefficient (which depends on time in our work) and the
potential (which is a non-linear function of the solution) are generally differentiable functions.
It is important to mention that it is also considered an extension of the Higgs model that
considers the presence of fractional Riesz diffusion. In the computational implementations
shown in this work, we place special emphasis on demonstrating the presence of “bubble”
type solutions. These solutions are typically in the Higgs model and are of great relevance in
the scientific world.
Keywords: fractional Higgs boson equation; de Sitter space-time; Riesz space-fractional
equations; fractional centered differences; fractional energy method; stability and

convergence analyses



Introduction

The study of the Higgs boson has been of great interest from the perspective of phenomenology
since the introduction of the theoretical concept of spontaneous gauge symmetry breaking
in particle physics in 1964 [43, 27, 42]. This pioneering work was independently carried out
by Peter Higgs, Francois Englert, Robert Brout, Gerald Guralnik, C. R. Hagen, and Tom
Kibble. Their theory aimed to explain how elementary particles acquire mass, a fundamental
property that governs their interactions and gives rise to the formation of structure in the
Universe.

The existence of the Higgs boson was experimentally confirmed in 2012 by the ATLAS
and CMS experiments at the Large Hadron Collider (LHC) at CERN [2, 18]. This historic
detection was a monumental achievement for particle physics and was recognized with the
Nobel Prize in Physics in 2013, awarded to Francois Englert and Peter Higgs for their
pioneering work in predicting the existence of the Higgs boson.

The Standard Model of particle physics is the theoretical framework that describes the
interactions between the fundamental particles that constitute all matter in the Universe. This
model includes quarks and leptons [112], as well as the fundamental forces associated with
gauge symmetries. However, in its original formulation, elementary particles were massless,
which contradicted experimental observations [39]. The incorporation of the Higgs mechanism
addressed this critical issue in the theory. The Higgs mechanism was proposed as a solution
to this problem. It introduces the Higgs field, a scalar field that permeates all of space.
The Higgs field is characterized by its unique property of spontaneous symmetry breaking,
where its ground state is not invariant under certain transformations [43]. As a result of this
symmetry breaking, the Higgs field acquires a non-zero vacuum expectation value, leading
to the emergence of mass for certain particles. Specifically, in the Higgs mechanism, the
interactions between particles and the Higgs field endow some particles, like quarks and
charged leptons, with mass [44]. The massive particles acquire mass by interacting with the
Higgs field, while other particles, like the photon and the gluon, remain massless because they
do not interact with the Higgs field. The Higgs boson is a fundamental piece of the Standard
Model as it is responsible for endowing particles with mass through its interaction with the

Higgs field. Without this interaction, all particles would be completely massless, and the
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structure of the Universe as we know it could not form. Therefore, the presence of the Higgs
boson is essential for our understanding of physics at both the subatomic and cosmic levels.

In addition to explaining the generation of mass, the Higgs boson also has implications
in cosmology and the evolution of the Universe. Some studies suggest that during the first
fractions of a second after the Big Bang, the Higgs field played a significant role in the process
of cosmic inflation, driving an extremely rapid expansion of spacetime [10]. This inflationary
period is responsible for the observed features in the distribution of the cosmic microwave
background radiation, providing valuable insights into the initial conditions of the Universe.

The discovery of the Higgs boson has not only been a milestone in particle physics but
has also opened new possibilities for exploration in understanding the nature of dark matter
and dark energy [7], which constitute the majority of the content of the Universe and lie
beyond the scope of the Standard Model. The detection and detailed study of the Higgs
boson at the LHC continue to play a fundamental role in the search for new particles and
physical phenomena that challenge the current description of nature.

The present work is divided into four sections, each focusing on different aspects of the
Higgs boson equation and its implications.

In the first section, an approximation to the solution of the Higgs boson equation in
de Sitter space is presented, utilizing finite differences in a multidimensional system with a
generalized potential and a time-dependent diffusion coefficient.

The second section focuses on a particular case of 34+1 dimensions with radially symmetric
solutions, proposing a discrete implicit scheme for its study.

In the third section, a discretization of a fractional extension of the Higgs boson equation
in de Sitter spacetime is proposed, introducing Riesz space-fractional derivatives of orders in
the interval (1,2]. All these models are accompanied by associated energy functionals that
evolve in time, providing insights into the dynamics of the Higgs field.

Finally, in the fourth section, the conclusions of the work are presented, summarizing the

contributions and potential implications of the findings.



A two-dimensional Higgs boson equation

FOR THE FIRST TIME IN THE LITERATURE, a dissipation-preserving computational
technique to approximate the solutions of a dissipative gemeralization of the Higgs boson
equation in the de Sitter space-time is proposed. The model is a multidimensional system
which considers a generalized potential and a general time-dependent diffusion coefficient. The
system has an associated energy functional which is dissipated in time. Motivated by this fact,
we propose a finite-difference methodology to approrimate the solutions of the mathematical
model. In addition to the numerical approzimation for the solutions of the system, we propose
also a discrete energy functional which is dissipated with respect to the discrete time. Using a
computer implementation in two spatial dimensions, we provide some simulations that confirm

the presence of bubble-like solutions, in agreement with the theory available in the literature.

1.1 Background

For the sake of convenience, let I,, = {0,1,...,n} and I,, = I,,U{—1}, for each n € N. Let p € N,
and let z € R? be a vector which is represented component-wise as « = (z1,22,...,2p). Define
the spatial domain B =[[?_;(a;,b;) C RP, where —oo < a; < b; < oo, for each i =1,2...,p.
Let T > 0, and define 2 = B x (0,T") as the space-time domain.

Throughout, let v € R+ and suppose that f : Rt — R is a differentiable function. Let
F: R — R be differentiable, and suppose that ¢g,¢; : B — R are continuously differentiable

functions. In the present chapter, we will investigate the numerical solution of the initial-
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boundary-value problem

0%¢(x,1)
ot?

— 106G 0) +7 228D | o) =0, vian e

¢(x,0) = do(x), Ve B,
such that ad)gt’ 0) =¢1(z), Vz € B,
Vo(x,t) - n=0, V(z,t)€dBx[0,T].

(1.1.1)

Here, A represents the spatial Laplacian. Moreover, we use V to represent the gradient
operator, and n is the vector which is normal to the boundary of B. Notice that we obtain
the standard Higgs boson equation when f(t) =e~%, y=p and F(¢) = —3u?¢> + q%)\\dﬂq“,
for each t € [0,T] and ¢ € R (see [57, 45]). In that context, the following is one of the most

important results on the qualitative behavior of solutions of Higgs boson equation.

Theorem 1.1.1 (Yagdjian [114]). Let 2 <r < oo, and suppose that ¢ € C([0,00]; L™ (RP)) is a
global weak solution of the standard Higgs boson equation in the de Sitter space-time. Suppose
that the initial data satisfy

2
o [(g Z+u2) ¢0(x)+¢1(x)] >0, VzeR?, (1.1.2)
where o =1 (respectively, c = —1), and that

o [ 9@ 0" dla.t)ds <o, (1.1.3)
RP

is satisfied for all t outside of a sufficiently small neighborhood of 0. Then the solution
¢ cannot be an asymptotically time-weighted Li-non-positive (respectively, -nonnegative)

solution, where ag = m— 5, and either ag < ag and by €R, or ay =ag and by <2. [

Corollary 1.1.2 (Yagdjian [114]). Bubble-like solutions of the standard Higgs boson equation
in the de Sitter space-time will form if the initial data satisfy the conditions of Theorem 1.1.1.

It is well known that Higgs boson equation in the de Sitter space-time has an associated
energy. More precisely, it is easy to verify that the total energy of the system (1.1.1) at the

time t is given by

S

Notice that if ¢ is a solution of (1.1.1) then the local energy density of the system at the

1 {(50) +@||v¢||i,2+<F<¢>,1>], WEOT).  (LL4)

point (z,t) is given by

O¢(,t)|*

‘ L 706(,1) 0
2 ot

ST ¢(z,t)+2|V¢)(x,t)\2+F(¢>(x,t))]. (1.1.5)

H(w,t) = e [




1.2 Numerical method 11

Moreover, differentiating £ with respect to ¢, it is easy to show that the rate of change of the

energy of (1.1.1) is given by
&)= L1902, - 2P @) 00 +9(P@0).1], We@D).  (116)

Higgs boson equation in the de Sitter space-time has been extensively investigated in
the literature. Indeed, some analytical results are known on the solutions of this system
[114, 119, 121]. Nevertheless, we must mention that there are very few papers available in
the literature which propose reliable numerical methodologies to solve Higgs boson equation
in the de Sitter space-time, that are capable of preserving the energy properties of this
system. Among the recent progresses in that direction, we can mention some articles which
propose high-performance implementations of Runge-Kutta schemes [6]. Unfortunately, those
discretizations are not capable of preserving the energy properties of the continuous model.
Following some recent successful derivations of energy-conserving systems [50, 76, 111, 35, 13],
we will propose a discretization of the model (1.1.1) which is capable of preserving the energy

features.

1.2 Numerical method

Divide the interval [0,7] into K € N subintervals of length 7 =T /K. For each i =1,2,...,p,
divide the interval [a;, ;] into M; € N subintervals of length h; = (b; — a;)/M;. Obviously, the

nodes of these partitions are

tp, =kt Vk € I, (1.2.1)

Define J =[[_; Ing, and J =[T'_; Inr,+1. Moreover, for any multi-index j = (j1,j2,-..,Jp) €
J, let us agree that x; = (x1,,22,,...,%p;,), and let 0J = {j € J:2; € B}. Let h =
(h1,ha,...,hy) and hy = hihg---hy. Fix the grid Ry, = {x;: j € J}, and use V}, to denote the
set of all real functions defined on Ry. If ¥ € V), then we let ¥; = U(z;), for each j € J.
Moreover, if (j,k) € J x I then we convey that @? is a numerical approximation to ¢(x;,t).
Obviously, ®F = (@?)je 7 is a member of Vy, for each k € Ix. For the remainder, we set

o = (dF) kel unless we say otherwise.

Definition 1.2.1 (Discrete temporal operators). Let (¥*) kel © Vh- Define the discrete

linear temporal operators

Phtl oy gk
¥y =———~, V(G k)€Jx Ik, (1.2.3)
\I,]?Jrl +\I,l?fl
pwk = VG k) €T x Ik, (1.2.4)
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gt gk
Uk = %ﬂ V(j, k)€ Jx I 1. (1.2.5)
We also define (St(l) (,utoét)\lfk I and 5(2)¢k (606 )\I!k ! for each (j,k) € J x Ix_;.
On the other hand, 1f F:R—Risa dlfferentlable function and (j,k) € J x Ix_1, then we

define the discrete nonlinear temporal operator

F(U5) —F(¥%)
Su F(UF) = whH
F’(\Ilg‘?), otherwise.

R GRS

(1.2.6)

Definition 1.2.2 (Discrete spatial operators). Let (¥*) kel Pe a finite sequence in V. For
each i € I,, and (j,k) € J x Ik, we define the discrete linear spatial operators

. gk
(5%\1/]? _ ]17---7]2717]z+h7]1+1y~..,]P J , V(j,k) eJx Ik _q, (1.2'7)
7
\I’k v v Ji—1,3i— 1,75 ]
55}1)@?‘ J1s--esJi— 1»]1+17]2+17 :]p2h‘ J1y-5Ji—1,5] 3Jit1, 7]}7’ v(]7k) EJXIK_l’ (128)
(2
k
\Ijjl:-~~7ji—1,ji+17ji+17~~7jp _Q\Pj +\Ilj1,m,jz'—l7ji—1,ji+17~~,jp V(] k‘) cJx I (1 9 9)

DTNl 2 )
h‘i

Moreover, the spatial Laplacian will be approximated with a quadratic order of consistency

using the discrete operator

sPwh = Zd V(j,k) € Jx Ig_1. (1.2.10)

Meanwhile, define A, \Ifk (0 \I/?,(Sm\llk .,5%\1’?) and AQ)\D;? = (55511)11?,55;12)\11?,...,63%)\11?),
for each (j,k) € JXIK.

Using these conventions, the numerical scheme method to solve (1.1.1) is given by the

discrete system

(110 0) 0k — iy f ()07 B ) +16,0% + 00 F(@F) =0, W(j, k) € x Ic -,
00 = p(N 90 = go(ay), Vjel,
such that 5}”@9 = ¢1(xj), VjeJ,
(A ek .n=0, V(j, k) € 0 x Tk

(1.2.11)

Associated to this finite-difference scheme, we define the discrete energy density at the point

x; and time ¢, for each (j,k) € J x Ix_1 by

1 _ y _ f(t
Hj = e |2 (0,25) (0195 1) + 5 (6:25) (e @] 1)(2]“)<I>f(5§;2)¢f)+F(¢§) . (1.212)
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The following result is a discrete form of the product rule. Its proof is straightforward.

Lemma 1.2.3. If ((I)k)kGTK and (‘I'k)keTK are sequences in Vy, then 5t(<1>§\1'§?) = <I>§?6t\11§+
\Ilfﬂét(l)j?, for each k € I 1. O

Lemma 1.2.4. Suppose that f:[0,T] — R is nonnegative, and let (@k)kg}( and (\Ijk)keTK

be sequences in Vy,. Then
(a) (o> ®F, 65,%) = 15,(5,0% 6,9%1), for each k € Ix_s.
(b) (8@, 6, BF1) = iy |6, %13 — 172|562 @k (|3, for each k € Ixc_.
(¢) (0p+F(DF),8:®F) = 5 (F(®F),1), for each k € Ix_1.
(d) 64(6,B", k1) = (6,8%+1 sV ok) + (5P Bk 11, ®%=1) for each k € T .
(e) For each k € Ix_1 and i=1,2,...,p,
2(—pe (£ (tR)ODRF ), 0,0F ) = b, (£ () 100 DM13) — (Ouf (1)) (62, D4 F1,6,,@F). (1.2.13)

Proof. The identities (a)—(c) are straightforward, so we will only establish (d) and (e). To
prove (d), notice that

_ 1 i
5t<5tq)k”utq)k 1> F L {<5t@k+17m¢k> | <5t¢)k+17utq)k 1>
T (1.2.14)
+(5 @M, 1y ") —<5t‘1)ka,ut‘1)k_l>}

holds for each k € Ix_o. Identity (d) readily follows after an algebraic simplification. To
establish (e) now, fix the value of i € {1,2,...,p}. Using the definitions of the discrete
operators, the distributivity property of the inner product and the square-root properties of

fractional-ordered centered differences, we obtain

(~1a( F(01) 0D BP), 688) = = [ (1) (-6 B+, @k
— F(t 1) {—0DBRHL OF) 4 f(t) (—0D @F, SR L) — (1) (52 Bk, 0F) | (1.2.15)
= Zi ) [0, @3 = F ()10, @F (34 (F () = F(tr1)) (62, D8F 1, 60, 09)]

for each k € I'x_1, which leads to (e). The identities of this result have been readily established

Now. O]

Lemma 1.2.5. Let ((I)k)k:eTK be any sequence in Vy. For each k € Ik _o, the following

identities are satisfied:

1 1
50t [em <5t<1>’€,5tq>k—1>] = S0 (5,0, 6,21 + et (1,6 Bk 5,0k, (1.2.16)

5 [ (F(D8),1)| = 8,67 (P (@%), 1) + €71 (3, F(BF), 5,0F), (1.2.17)
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Parameter B Yy A u p oq T h
Value (-1,1)x(-1,1) 2 0.1 01 2 3 0.001 0.01
Function flt)y=e* F(¢)=—1p2¢* + qfll)\\dﬂq“

Table 1.1 Table of the values of the parameters and the expressions of the functions
employed to obtain the simulations of Section 1.3.

%(St |:€’ytk <(5t(I)k, /,Ltq)kilﬂ = %(ﬂe'ﬂk <(5t¢)k, /,Ltq)k71> + %e’ythrl <5§2)<I>k+1,,ut<bk> (1218)

+ %eml (5,0", 5V kY,
and

1 L A i1 A
Lo [t k2] — L5 ot BlI2 4+ Zet g ‘
50 {e *f(te) A, HQ} = 50T f(Er) A %[l + 51 0 £ (8) (AL 7, Ap 0F) (1.2.19)

— 1 (g [ () 0D @F] 5,08,

Proof. The proofs of all these identities are established using Lemmas 1.2.4 and 1.2.3. O
Theorem 1.2.6. Let ® be a solution of (1.2.11), and define the discrete energy

1 t
Bt = e Y = e [k 60+ 250k ek + L0 a3+ (miah, ).
JjeJ
(1.2.20)
for each k € Ix_1. Then the following identity holds, for each k € Ix_o:

5B* = e 5,35

eVtk+1 [

+ V(O DML, 1y ®F) (5,0, 6 DF) + (8 £ (1)) (4,9 A, 9M] (1.2.01)

5te7tk

T3

(000", 800 1) + (3@, 1@ 1) + f (1) 1A, @13 + 2(F(24), 1)

Proof. The proof readily follows from the identities in the lemma and straightforward algebraic

calculations. O

1.3 Results

We restrict our attention to the two-dimensional scenario. Throughout, we will use the param-
eters in Table 1.1. For each zg € R? and R > 0, define B(-;z0, R) : R? — R by B(x;10,R) =0
if ||z —zo|l2 > R, and by

1 1

R =y B Ta—T if ||z — < R. 1.3.1
R2 R2—Hx—x0||%)’ if ||z —xol|2 ( )

B(z; 20, R) = exp (
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Define z1 = (0.5,0), x5 = (—0.5,0), 23 = (0,—0.5) and x4 = (0,0.5) of R2. We consider the
problem (1.1.1) with

(1.3.2)

bo(x) = B(w;21,0.3) + B(w502,0.3) + B(w523,0.3) + B(ws24,03), Vo € B,
¢1(z) = =5¢o(x), Vre B.

Figure 1.1 shows some snapshots of the solutions of (1.1.1). The results show how the
four localized initial bubbles interact and generate a complex behavior. Eventually, new
bubbles begin to form, in agreement with the qualitative behavior witnessed using some
standard Runge-Kutta methods [6]. For convenience, Figure 1.2 shows the dynamics of the
total energy of the system for two, four and eight initial bubbles, using T'=1. The graph
shows that the total energy of the Higgs boson equation is decreasing, in agreement with the

theory on this continuous model.
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Figure 1.1 Graphs of the approximate solution of (1.1.1) versus (z1,x2) € [—1,1] x [—-1,1],
obtained using the finite-difference scheme (1.2.11). Various times were employed, namely,
(a) 0, (b) 0.1, () 0.5 and (d) 2. Throughout, we used the parameters in Table 1.1, and the
initial conditions (1.3.2). Also, we let f(t)=e~2!, v =pand F(¢) = —u?¢? + T}H)\Wtﬂrl,
for each t € [0,T] and ¢ € R. The insets provide the corresponding interpolated checkerboard
plots of the local energy densities.
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= 1 bubble
7+ =2 bubbles |-
4 bubbles

—_—

0 0.2 0.4 0.6 0.8 1

Figure 1.2 Graphs of the total energy of the system (1.1.1) versus ¢, obtained using the
finite-difference scheme (1.2.11). Throughout, we used the parameters in Table 1.1, and the
initial conditions (1.3.2). Also, we let f(t) =e~2!, vy =pand F(¢) = —5u?¢? + #)\|¢|q+1,
for each t € [0,7] and ¢ € R. The graphs correspond to initial data with one bubble-type
initial condition (blue), two bubbles (red) and four bubbles (yellow).
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A radially symmetric Higgs boson equation

THE PRESENT CHAPTER introduces a numerical scheme that preserves the dissipation of
energy of the Higgs boson equation in the de Sitter space-time. More precisely, the model
considered in this chapter is a mathematical generalization of Higgs’ model which includes a
general time-dependent diffusion coefficient and a generalized potential. The mathematical
system is dissipative, and we propose an implicit discrete method which approximates
consistently the radially symmetry solutions of the continuous system. At the same time,
a discrete energy functional is presented, and we prove that, as its continuous counterpart,
the numerical technique dissipates the energy of the discrete system. The properties of
consistency, stability and convergence of the numerical model are proved rigorously. To
confirm the theoretical results, we approximate some radially symmetric solutions of the
classical Higgs boson equation in the de Sitter space-time. In particular, the numerical results

confirm the stability and the formation of bubble-like solutions.

2.1 Background

The Higgs boson equation is a fundamental system in the unification of various theories in
physics. Indeed, Higgs boson equation in the Minkowski and in the de Sitter space-times are
employed to unify the theories on weak, strong and electromagnetic interactions [113]. Since
the publication of the report confirming experimentally the existence of Higgs’ boson [2], this
model has been studied extensively mainly from the physical point of view. Indeed, there
are many physical studies focusing on the phenomenological investigation of Higgs boson
[14, 26], some of them making theoretical advances within the frame of the Standard Model of
particle physics [10]. Some other recent experimental and theoretical studies concentrate on
observing the decay of Higgs boson to bottom quarks [98], on its experimental production at
hadron colliders using high-energy physics [78] or on next-to-next-to-leading order corrections

with top quark mass effects [41]. Other works provide experimental evidence for the Higgs
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boson decay to a bottom quark—antiquark pair [96], or investigate second-order quantum
chromodynamics effects in Higgs boson production through vector boson fusion [19], highly
boosted Higgs bosons decaying to bottom quark-antiquark pairs [97] or the decaying of the
Higgs boson to charm quarks [1]. Moreover, the investigation of the mass of this particle is
also an active topic of research, as shown by reports on the measurement of the Higgs boson
mass in the diphoton decay channel [99], the reconciliation of the Effective Field Theory and
hybrid calculations of the light Minimal Supersymmetric Standard Model Higgs-boson mass
[5, 28], among various other articles [74].

From the mathematical point of view, the investigation of Higgs boson equation in the
Minkowski and the de Sitter space-times has proved to be a hard task. There are some recent
works which investigate the behavior of the global solutions of these models from a rigorous
point of view. As an example, there are reports which provide sufficient conditions for the
existence of the zeros of global solutions [114]. As a consequence, some conditions for the
creation of the so-called “bubbles” have been established therein. Here, it is important to
point out that those “bubbles” are of considerable theoretical interest in particle physics and
inflationary cosmology [60, 110]. Additionally, some conditions for the global solutions to be
oscillatory in time have been thoroughly proven. However, to the best of our knowledge the
proof of the existence of global solutions for this model is still an open problem of research
to-day. Nevertheless, some other efforts have been reported in the mathematical literature,
like some analytical results on semilinear hyperbolic partial differential equations in curved
space-times [117], a maximum principle and sign changing solutions of hyperbolic equations
with the Higgs potential [119], the Huygens’ principle for the Klein-Gordon equation in the
de Sitter space-time [116], the global existence of the self-interacting scalar field in the de
Sitter universe [118] and global solutions of semilinear system of Klein-Gordon equations in
the de Sitter space-time [115], among other important reports by K. Yagdjian and coworkers.

In view of the lack of a mathematically rigorous apparatus to elucidate the existence of
global-in-time solutions of the Higgs boson equation in the de Sitter space-time, some reports
have turned the attention to the numerical investigation of this model [6, 107]. However,
it is worth pointing out here that most of those reports employ discretizations to solve
first-order systems that approximate partial differential equations, like commercial Runge—
Kutta methods which are already built in Matlab® or Mathematica®. Motivated by these
limitations, the authors of the present work have devoted some efforts to propose and analyze
a discretization of the Higgs boson equation in the de Sitter space-time which are capable of
resembling the Hamiltonian structure of the problem. Historically, the problem of designing
energy-conserving methods may date back to the decade of the 1970s [4, 95]. However, it is
worth mentioning that L. Vazquez and coauthors were probably the first researchers who
pointed out the physical and mathematical significance of designing this type of schemes
[85]. Various seminal papers by Vézquez and his coworkers were published in the 1990s,

including various energy-conserving numerical schemes to solve partial differential equations
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like the Schrodinger equation [102], the sine-Gordon equation [9, 30], Klein—-Gordon equations
[100], and even systems consisting of ordinary differential equations [29]. In those papers,
the authors established thoroughly the capability of their schemes to preserve the energy
properties of the continuous problem. They employed a discrete form of the energy method
to establish rigorously the stability and the convergence properties of the schemes. After the
publication of those works, the investigation on energy-conserving schemes became a highly
transited route of research, and many interesting articles were proposed in the specialized
literature [46, 56, 91]. It is worth mentioning here that Vazquez and coworkers still continue
to propose contributions in various areas of the physical sciences [93, 94, 108], including some
recent progresses in research related to the future missions to Mars [90, 51, 109].

Some reports are already available in the literature to solve the Higgs boson equation
in the de Sitter space-time using Hamiltonian discretizations [79, 80]. Those articles show
various limitations, including that the methods proposed are practically impossible to be
extended to the three-dimensional scenario. In the present chapter, we will propose and
theoretically analyze a Hamiltonian finite-difference scheme to solve our mathematical model
in the three-dimensional case. We will limit our attention to the approximation of radially
symmetric solutions, whence a convenient simplification of the mathematical model will
be readily at hand. A sufficiently general form of Higgs boson equation in the de Sitter
space-time will be considered, and an energy functional is available for that system. An
obvious advantage of studying radial solutions will be that a reduced (1 + 1)-dimensional
system will result [100], though the solutions are obviously valid for the three-dimensional
case. Moreover, the new (14 1)-dimensional system will present a singularity at the origin,
whence the stability and the convergence analysis of the discrete model proposed will be
a mathematical challenge that will be solved in this paper. We will prove thoroughly the
dissipation properties of the finite-difference scheme, and the quadratic order of convergence
of the discrete model will be rigorously established. Some numerical simulations will be
provided to show the capability of the scheme to approximate the radially symmetric solutions
of the Higgs boson equation in the de Sitter space-time, and the presence of bubble-like
solutions will be shown in that context. The advantage of our approach is obviously the
simplicity of the discretization. In addition, the numerical scheme proposed in this chapter is
uniquely solvable, preserves the dissipation of the energy, and is numerically efficient (that is,
it is consistent, stable and convergent). We will provide a computational code in detail at

the end of this chapter for the sake of convenience.

2.2 Physical model

For the remainder of this chapter and unless we mention otherwise, we consider an open
and bounded spatial domain D C R?, and a temporal interval [0,77], for some T > 0. We
define the space-time domain 2 = D x (0,T), and use D and Q to denote, respectively, the
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closures of D and € in the standard topology of R*. Let f:[0,7] - R and F: R — R be
differentiable functions, and assume that ¢g,¢1 : D — R are continuously differentiable. The
point of departure of our investigation is the following initial-boundary-value problem, which

is governed by a general form of the Higgs boson equation in the de Sitter space-time:

0%¢(w,t)
ot?

— f(t)Ap(x,t) +38¢(8ﬁ’t) + F'(¢p(x,)) =0, V(x,t)€Q,

¢(2,0) = ¢o(x), VreD,
such that &M@?O) =¢1(x), VzeD,
¢(z,t) =0, V(z,t) € 0D x [0,T].

(2.2.1)

In the initial-boundary-value problem (2.2.1), the symbol A represents the standard
Laplacian in the three spatial variables. Meanwhile, V will represent the gradient operator
in the spatial coordinates, and 0D denotes the boundary of D. From a variational point of

view, the total energy associated to the system (2.2.1) is given by (see [79])

o ] L
E(t)—et/[Q -
D

In particular, the energy density is given by the Hamiltonian function

2 39
+2£¢+@IV¢!2+F(¢)]7 V(z,t) € Q. (2.2.3)

2
+§§f¢+@|w|2+w>] de, Vte(OI).  (222)

_ at|1]99
(57 —e [2 ot

Moreover, differentiating (2.2.2) with respect to ¢, it is easy to show that the rate of change
of the energy of the initial-boundary-value problem (2.2.1) is given by

£(t) = e / [@\V¢]2—;F’(¢)¢+3F(qﬁ)] de, Vie(0,T). (2.2.4)

D

It is worth pointing out here that if f(t) = e2! and F(¢) = —%u2¢2 + i/\qﬁ‘l, then we
readily obtain the classical expression of the Higgs boson equation in the de Sitter space-time
[45, 57]. In that context, the following is one of the most important results on the qualitative

behavior of the solutions of Higgs’ equation.

Theorem 2.2.1 (Yagdjian [114]). Assume that f(t) = e™2' and F(¢) = —3p%¢* + TA¢*. Let
2 < c < oo, and suppose that ¢ € C([0,00]; L¢(R3)) is a global weak solution of the standard
Higgs boson equation in the de Sitter space-time. Suppose that the initial data satisfy

(;—H/Z—i—u?) do(z) + ¢1(2)

g

>0, VzeR3 (2.2.5)
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where 0 =1 (respectively, c = —1), and that

o /]R (2, 1) (x, £) d < 0, (2.2.6)

is satisfied for all t outside of a sufficiently small neighborhood of 0. Then the solution ¢
cannot be an asymptotically time-weighted L1-non-positive (respectively, -nonnegative) solution
with the weighted function vg(t) = etttbs  where either ag < 24/ % +p2—3 and by €R, or

ap =24/ +p?—3 and by < 2. O

Corollary 2.2.2 (Yagdjian [114]). Bubble-like solutions of the standard Higgs boson equation
in the de Sitter space-time will form if the initial data satisfy the conditions of Theorem
2.2.1. ]

Bubble-like solutions of the Higgs boson equation are radially symmetric functions.
Physically, this fact is justified partly due to the cosmological principle, which assumes that
the Universe is homogeneous and isotropic on large scales. Based on these facts, we will
let 7 = ||z||, where || - || represents the Euclidean norm in R? of x, and we will suppose that
¢ = ¢(r,t) is a radially symmetric solution of the system (2.2.1). Moreover, we will assume
that D is the open sphere in R? with center at the origin and radius equal to L > 0. Under
these circumstances, the nonlinear partial differential equation of (2.2.1) is transformed into

the following model, assuming that the solutions possess radial symmetry:

+3E+F’(¢) =0, V(r,t)e(0,L)x(0,T). (2.2.7)

ot?

9% ¢ 200 d¢
f) <6r2 ﬂnar)

Let us consider the transformation v (r,t) = r¢(r,t). It is obvious that ¥(0,t) =0, for
each t € [0,t]. Also, the following identities trivially hold, for each 0 < r < L:

10%¢) 0%
= (2.2.8)
10%p 0% 20¢
R (o e e i 2.2.
ror2  or2 ror (22.9)
As a consequence, the initial-boundary-value problem (2.2.1) is equivalent to
0% PP L0
ﬁ—f(t)w+3E+TF/(¢/r):0, V(T,t)E(O,L)X[O,T],
"gq(;70) = T(Z)O(T): Vr e (OaL)a (2210)
such that E(r, 0)=r¢i(r), Vre(0,L),

0(0,t) =(L,t) =0, Vtelo,T).

In turn, the expression of the total energy for the system (2.2.10) in terms of the new scalar

function v is provided by the following result.
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Theorem 2.2.3. If ¢ be a radially symmetric solution of (2.2.1) and (r,t) =r¢(r,t), for
each (r,t) € Q, then the total energy of the system at the time t € [0,T] is given by

£10) = drc" O/L[;(%f) IO (O a2

Proof. Recall firstly that the expression for the gradient in radially symmetric coordinates is
given by V(r,t) = 0¢/0r, and 1) = r¢. Thus, the energy equation (2.2.2) is transformed into

dt///{ [&]2 Z?;f +f(2t)[?fr+7«2F(¢/7o)}smzd7«d5d@, (2.2.12)

for each t € [0,T]. The conclusion of this result readily follows now. O O

In light of this theorem, the energy density of the model (2.2.10) at the point (r,t) is

H(r,t) = 4me® { {(Zﬂ g%—zfzb f(){gw] 7“2F(1[}/r)}. (2.2.13)

In similar fashion, we apply a change of variables in (2.2.4) to obtain the expression for the

rate of change of energy of the system (2.2.10) at time ¢. One can readily establish that

L / 2
E'(t) :4we3t/{f;t) Bﬂ —;’rF’(¢/r)w+3r2F(¢/r)}dr. (2.2.14)

0

2.3 Numerical method

To approximate numerically the solution of the model (2.2.10) over the space-time domain €,
we will follow a finite-difference approach and let M, N € N. To that end, let us fix a regular
partition of the interval [0, L], of the form 0 =ry <r; <--- <rp = L. Also, take a regular
partition of [0,77], of the form 0 =1ty <t; <--- <ty =T. Define the spatial and temporal
partition norms, respectively, by h=L/M and 7 =T/N.

For the sake of convenience, let I, = {0,1,...,n} and I, = I,,U{—1}, for each n € N. In
this chapter, we use the symbol V};, to denote the real vector space of all real functions defined
on the grid {r;:j € Ins}. For the remainder of this chapter and unless we say otherwise,
the numerical approximation of the value Yl = Y(r;j,t,) will be denoted by v, for each
(j,n) € Inr x Iy. Moreover, let U™ = (V) €V, for each n € Iy. It is obvious that the

finite sequence r = (1)

j€ln
jeT,, can be considered also a member of V.
Definition 2.3.1. If ® and ¥ are any functions in V}, then we define component-wise the

sum, the difference, the multiplication and the division (whenever they are defined) of ®
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and W. More concretely, if * represents any of those operations, we let (®*W); = ®; x1);,
for each j € I;. Moreover, if G : R — R is any function and ¥ € V,, then we also define the
composition G o ¥ component-wise, which means that (GoW¥); = G(¥;), for each j € I .

Definition 2.3.2 (Discrete temporal operators). Let (™)

Define the discrete operators

nely be any finite sequence in V.

T}+1 _ \I/n _ _
5 0% = % V(j,n) € Iy x In_1, (2.3.1)
gt gnl _
s = = 52— V() €T x In-, (2.3.2)
gt _oyn gt =
507 = S ——, ¥(@,m) € Tag ¥ In—1. (2.3.3)

In addition, if F': R — R is a differentiable function and (j,n) € Ip; X In_1, then we define

FUY —F() )
84, F (U = AR
F(w?7), otherwise.

if @l o£gnl
IR (2.3.4)

Definition 2.3.3 (Discrete spatial operators). Let (¥"), 7  be any finite sequence in Vj,.

Define the discrete operators

on, -0 ; _ _
61“\11? o ?7 V(],?’L) €ly 1 X1y (235)
wn P _
60wy = =L (jn) € Iy x Ty, (2.3.6)
L\ (U =
6wy = 5= I V(jn) € Iy x Iy (2.3.7)

Moreover, we agree that .+ = 6, 0d¢ and &y = d¢00,.. Obviously, d,t = -

Definition 2.3.4. Let p € [1,00). We define the inner product (-,-) : V, XV}, — R and the
norm || - ||, : Vi, — R, respectively, by

(@, U)=h > &;U;, VP, UEV,, (2.3.8)
J€lr—1
1/p
@], = [h Z |<I>j|p] , VP eV (2.3.9)
J€ln—1
The Euclidean norm induced by (-,-) is obviously || -||2. Meanwhile, |- |loo : Vi — R will be

the infinity norm in Vj, which is defined as ||®|| o = max{|®;|:j € Ip—1}, for each & € V.

In the sequel, we will restrict our attention to functions in V), which vanish at ry and rj,.
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tn+1 X O
tn e 0o 0 @)
th—1 ° O
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O

‘ r1 ‘ ‘ Tj ‘ ‘TM—I‘
To 72 Tj—1 Tj+1 T™M-2 TM

Figure 2.1 Forward-difference stencil for the approximation to the exact solution of the
mathematical model (2.2.10) at the time ¢,, using the finite-difference scheme (2.3.11).
The black circles represent the known approximations at the times t,_1 and ¢,, while the
cross denotes the unknown approximation at the time ¢,,41.

Lemma 2.3.5. If &,V € V), then (—52®,V) = (®, —52¥) = (§,®,6,¥). Moreover,
16,®(13 <4h7H| @[3, VP € V. (2.3.10)

Proof. The proof is a particular case of Lemma 4.3 and property (C) in [72] O

Let ¢y and ¢ be smooth initial conditions, and suppose that f and F' are differentiable
functions. The scheme to approximate the solutions of the differential model (2.2.10) is given

by the system of discrete equations

517U — ()05 + 361 W7 41505, F (U7 /rj) =0, V(j,n) € Doy x Ty,

U9 = rio(x;), Vj€lp-1,

e | (2.3.11)
such that 0y \Ilj — rjqb1(33j), Vi€ lpy-1,
b=wn =0, Vneln-1.

It is clear that this scheme is a three-step implicit discrete model. As a consequence, to solve
the discrete model (2.3.11), we will require to use the Newton-Raphson method for nonlinear
systems of algebraic equations. On the other hand, letting n = 0 in the main equation of
(2.3.11), and using the condition 5t(1)\ll? =r;¢1(x;), we readily obtain that

2
W! = ryd0(a;) + 7 (a5) + 5 £ 0)5) (r30(z;)) — 577 (a5)
()~ Py~ 2761(2,)
’ 41 (z;) 7

(2.3.12)

V] ely_1.
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These relations are employed to obtain the first numerical approximations of the finite-
difference scheme. In such way, the fictitious approximations at the time t_; are not
employed in the computational implementation of the numerical method. For the sake of
convenience, Figure 2.1 shows the stencil of the implicit method (2.3.11) (see [69]).

The following proposition will be used to prove the existence of solutions of (2.3.11).

Lemma 2.3.6 (Brouwer’s fixed-point theorem). Let V be a finite-dimensional vector space
over R, and let (-,-) be an inner product on V. Assume that r:V —V is continuous, and
that there exists X > 0 such that (r(®),®) >0, for all ® € V with ||®|| = \. Then there exists
O cV with | P < A, such that r(®) =0. O

Our first step will be to prove the existence of solutions of the finite-difference scheme
(2.3.11). To that end, let ® € Vj, and suppose that (¥"), 7

the next result, we will require to use the following nonlinear operator:

is a finite sequence in V. In

F(®;)—F(p7 !
@) i 25) i_f ), if @ # 977,
F(w?), otherwise.

Theorem 2.3.7 (Existence of solutions). Suppose that there exists K1 >0 such that | f(t)| <
Ky, for allt €[0,T). If F' € L*°(R), then the finite-difference scheme (2.3.11) is solvable for

any set of initial conditions.

Proof. Notice that W0 and W! are defined through the initial data. So let n € In_;, and
assume that we have been already calculated the solutions U"~! and U™ at the times t,_;
and t,,, respectively. The assumption on the regularity of F' assures then that there exists
a constant Ko > 0, such that Hé((bl’)q,’tF”HQ < K5. Let s:Vy, — V), be the continuous function
whose jth component s; : Vj, — R is defined by

;207 + ! o;— it

5i(®) = - — f(tn)dPun +37 3 168 FR, (2.3.14)

2T

for each ® € V;,. Applying the Cauchy—Schwarz inequality, using the inequality in Lemma 2.3.5

along with the square-root property stated in that result, we obtain that

1 " e n
(5(®),0) = — (1215~ 209" |28l — 19" 2| @1]2) - F(ta) (600", 5D )

3 2 —1 1)
5 (1203 = 10" 2@l2) — 1765y  F" 2]

P _
> 20 (0t 3m) ol — 07— (2+37) 07 - 2K (2:3.15)

— K160 2|6 @]
S 2437
= 272

1®l2{[[]l2 = Al
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for each ® € V},. Here, we used the constant

(4h+ 872 K1) h Y[ W™l + (24 37) || ¥" |2 + 2L K572
2437

A= > 0. (2.3.16)

Notice that (s(®),®) > 0 is satisfied, for each ® € V), with ||®|2 = A. By Lemma 2.3.6, there
exists U™ € V), with ||[U"H ||y < A, such that s(¥"*!) = 0. This means that ¥"*! is a

solution of the nth recursive equation in (2.3.11). The theorem follows now by induction. [
Definition 2.3.8. Define the approximation of the Hamiltonian (2.2.13) at the point (x;,t,)

for each (j,n) € Iny_1 x Iny_1 by

1 3 1
H} = 4me’ [2(5t‘1’?)2+ 205 e U5 + §Mtf(tn)5r‘1’?ﬂ5r‘1’?+7”12'HtF(‘I’?/Tj) - (23.17)

Additionally, the discrete total energy at time t,, is defined as

1 3
E™ = 4gedtn [2\\5t\1/”|y§ + §<5t\p",ut\y">
1 o (2.3.18)
+§Htf(tn)<5r\11n+1,(5r\11n> + <MtF(\I’n/T),T2>:| 5 Vn € IN,1

We will require the following technical result to calculate the discrete rate of change of

the total energy of the finite-difference system (2.3.11).

Lemma 2.3.9. Let F: R — R be nonnegative, and let (¥") be a sequence in V. Then

nelyn
(a) (5t(2)\11”,5t(1)\11”> = 36:(16:9" 1|2, for each n € In_y.

(b) 64(6; "1 p, Uty = ((5t\Il”_1,5t(1)\I/”> o+ <5t(2)\11”,,ut\1/"), for each m € Ty_;.
(c) (réfl,l,),fF(\I/”/r),ét(l)\IJ"> = 8¢ (r?, e F (91 /1)), for eachn € Iy_1.

(d) (—57€2)\I/”,5t(1)‘11”> = %&(574\1/”,&\11"*1), for eachn € In_;.

(e) (5,06, U™) = puy|6,U™||3 — 72|69 ||3, for eachn € Ty_;.

Proof. The identity (a) is the result of using the definitions of the discrete temporal operators

and some algebra. To establish (b), notice that

6t<5tan—1“ut‘1,n—l> _

RN

(G0 0" — U (50" = 5,0 W] (2.3.19)

holds for each n € Ty_o, whence the result follows. In the case of (c), it is enough to use the

formula (2.3.4) and the definitions of the discrete operators. To show (d), it suffices to notice
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that the following hold, for each n € Iny_1:

@ 5wy = L [p@wr wn ) - (62 )]
T1 (2.3.20)
- _ n n+1ly n—1 n
=0 (67,6, — (5,071 6,07) .
Finally, the formula of (e) follows after noting that
<5T\I/n+1a5ran> = utH&\II"H%
1 1 (2.3.21)
+ §<5r\1:“,5r(\1:"+1 — ")) — §<5r\1f“+1,5r(x1:”+1 — ")),
The identities of this result have been established now. O
Lemma 2.3.10 (Product;rule). Assume that (®"), 7. and (¥"), 7 are any finite sequences
in V. If (j,n) € Inp—1 X In—1, then 6(V]®%) = U16P7T + <I>;-L+15t\1137. O

Lemma 2.3.11. If (¥"), 7
satisfied for each n € In_o:

is any finite sequence in Vy, then the following identities are

1 1
50 [ 10,07 3] = S 6,2 [+ €n (5w 5w, (2.3.22)
0 [ (e (U7 fr),12)] = Gue®'n (P (UL [r),12) 4 ¥t (g P (U4 ), 61 0t
(2.3.23)
3 3 3
5515 |:63tn <5t\Pn7ﬂt\Ijn>} e §5t63t" <5tq,n+1,ut\1;n+l> +§63t”<5§2)\11n+1,/1¢\1’n+1> ( )
2.3.24
3
+ 5eBtn <5t\1,n7 6t(1)\1,n+1>
and
1 1
500 [ (e f (4)) (0™, 6,9™) | = = (616% ) (e f (b 1)) (5,071, 6, 07)
2 . 1 2 j (2.3.25)
+ 5 (0 F (b1 )G 8,07 — €0 (g f (£40)) (0P 0 61 0,
Proof. These identities are straightforward results of Lemmas 2.3.9 and 2.3.10. O

For the remainder of this chapter, we will let ¥ = (™) nely Tepresent any solution of the
equation (2.3.11).
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Theorem 2.3.12 (Energy dissipation). If ¥ is a solution of (2.3.11) and n € Ix_s, then

1
SE" = dm | (0" [ 03 4 ¥ (5w g

+ g(5t€3t")<5t‘11n+17ut‘1’n+1> + ge&n <5t(2)\1,n+1’mq,n+1>

3 1
5 (G 6 ) (0™ e (b)) (6,07 6,0 (2.3.26)
5@ (O S () 6 6, 07) — ¥ (e f (b)) (B0 6w
+ (0™ e (U /1),0%) €0 (b P (U /), 5500 |

Proof. The result readily follows from Lemma 2.3.11 and the discrete total energy (2.3.18). O

2.4 Numerical properties

The purpose of this section is to establish the main numerical properties of the finite-difference
scheme (2.3.11). In particular, we will show that the numerical model is quadratically
consistent, stable and quadratically convergent. To establish the consistency of the numerical
model (2.3.11), we need to define the differential operator

2 2
L(P(r,t)) = ((?9;2# f(t )gg} +3%+TF/(¢/T)’ V(r,t) € (0,L) x (0,7, (2.4.1)

and the difference operator

L(2) = 8297 — f(t)8Pw7 + 3690 + 158 ) F (02 fry), Y(j,n) € -1 x In—1. (24.2)

Theorem 2.4.1 (Consistency). Let f:[0,7] — R be bounded, and suppose that F € C*(R) is
such that F" € L®(R). If ¢ € C> 3( ) then there exist nonnegative constants C and C' which
are independent of T and h, with the property that

L@ (rj,t)) = L) < C(2 +h2), ¥(Gm) € 1 x In-1, (2.4.3)
[H (st 1) = HP| < C' (2402, W(j,n) € Iag1 x In—1. (2.4.4)

Proof. Since f is bounded, then there exists a nonnegative number K such that | f(t)| < K, for
each t € [0,T]. Using the usual argument based on Taylor’s theorem along with the regularity
of F' and ), there exist nonnegative constants C7, Cy, C3 and C4 which are independent of 7
and h, such that the following inequalities hold:

<17, Y(j,n) € Iy_1 x In_1, (2.4.5)

2 7 tn n
| w( J ) 75§2)wj

ot?
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82 '7tn n .
' f(tn)q’bg:]?) — f(tn)6PP?| < KC3h?, Y(j,n) € Inj—1 x In—1, (2.4.6)
O(r;, tn ,
ﬂ’(gjt’) — 5y < Car?, (j,n) € Inpo1 x In-1, (2.4.7)
]er'(¢(rj,tn) Jri) =18 F (W )| < LCsT?, (jn) € Inp—1 x In—1. (2.4.8)

The first inequality of this theorem readily follows with C = C7 + KCy + 3C3+ LC4, which
is a nonnegative constant that is independent of 7 and h, as desired. The existence of the

constant C' is established in similar fashion. O

The aim of the following discussion is to establish the stability and convergence properties
of the finite-difference method (2.3.11). To that end, various assumptions and technical
results will be required. In particular, we will assume that f is a positive and continuously
differentiable function on [0,77]. In particular, these hypothesis guarantee the existence of

positive constants Cy, C7 and Cs, such that
(1) 7
o |0, ' f(tn)| < Cy, for each n € Iy, and
o () < f(ty) < Cy, for each n € Iy.

Lemma 2.4.2 (Macfas-Diaz [72]). Let F € C}(R) and F” € L*°(R), and suppose that

(U")eTn <\I]n)n€71\r and (R"), .7, are sequences in Vj,. For each n € Ty, let € =" — Y
and
Fr =65, F(U"fr) — 6§,1F((I7" /r), Vn€In_i. (2.4.9)

Then there exists a constant C3 € RT which depends only on F, such that for each m € In_1,

2r | S (R —rF, 60| < 27 3 | RP 3+ Cal| @13+ Car S 1603 (2.4.10)
n=1 n=0 n=0

The following lemma is a discrete form of Gronwall’s inequality.

Lemma 2.4.3 (Pen-Yu [84]). Let (w™))_, and (p™)N_, be finite sequences of nonnegative

real numbers, and suppose that there exists C > 0 such that

m—1
Wwm<p"+Cr w™, Vm e Iy. 2.4.11
p
n=0
Then w™ < p™e™, for each n € Iy. 0

In the following, we will assume that W is the solution of the discrete initial-boundary-value
problem (2.3.11) associated to the initial data (¢o,®1). We will consider also a second set of
initial data (qz~50,qz~51), and we will assume that U is the corresponding solution of (2.3.11). In
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other words, the following discrete problem is satisfied:

O — f(tn)0S W 4 36 )W 416l F(WY /1j) =0, W(j,m) € Ing1 x In—1,

v
vy =rigo(e;), Vi€ lu, (2.4.12)
such that 5,5 )\Ilg =rjp1(xj), Vje€ly_i,
Ty =07, =0, Vneln-1.

Theorem 2.4.4 (Stability). Suppose that f is positive and continuously differentiable in
[0,7], and let F € C2(R) satisfy F" € L°(R). Let (¢o,$1) and (¢o,d1) be two sets of initial
conditions, and let U and U be the respective numerical solutions obtained using (2.3.11).

Define €} = V' — \T“;, for each (j,n) € Ing x Iy, and suppose that

P 1
T (03 i h%@) i (2.4.13)

Then there exists a constant Cs which is independent of T and h, such that for each n € In_1,
1
S 107113 + Crpe| - [13 < Cs (118”113 + CoptelI8:”113 + C51€°]13) (2.4.14)

Proof. Throughout, the constants Cy, C1, Co and C3 will be those provided in the previous

paragraphs. Observe that e satisfies the following discrete initial-boundary-value problem:

07 er — f(tn)0 € +38 e + 1 FP =0, V(j,n) € Iy x In_1,

J ~

eglz rjlgo(z;) = do(@;)], Vj € -1, (2.4.15)
such that 5t( )6? = rjlo1(x;) = d1(zy)], Vi€ I,

& = el =0, v LSt

Here, F’J” is as in Lemma 2.4.2, for each (j,n) € Iny_1 x Iy_1. Let m be a arbitrary (though
fixed) element of In_;. Using the identity of Lemma 2.3.9(a) along with the formula for
telescoping sums, it is easy to check that

m

2 n sy _ 1y n— L[5 om
G0 ie) =5 3 alde B = o [l B 1l (24.16)
n=1

n=1
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Using now the identities (d) and (e) of Lemma 2.3.9, a discrete form of the product rule and

the formula for telescoping sums, we readily notice that
m 1 m
Z<_f(tn)51(ﬂ2)6n76§1)6n> - 5; f(tn)5t<5r€na6rfn_1>

n=1
-3 )] = 2 DBt ) B 50
n=1
f(to)

(2.4.17)

|0 60||2—*||5me6°||2

2
lutll5 fm”2—||5rt€m\|2]
m

Z Ot f (tn1))(0,€,8,€"1).

[\D\H

Calculate the inner product of (5§1)6” with the recursive equation of (2.4.15) at the time ¢,
and take the sum over all indexed n € I,,,. Substitute then the identities (2.4.16) and (2.4.17),
rearrange terms algebraically and employ the bound provided by Lemma 2.4.2 with R? =0,
for each (j,n) € Iy x Iy. For the sake of simplicity, we let

wi' = [16:€™ 115+ Crpae|6,€™|13, (2.4.18)
p = 116:€°113 + Capel|6-€” 15+ Cs|€°]13. (2.4.19)

Use now Young’s inequality and the bound provided by Lemma 2.3.5. In such way, one may

check then that the following inequalities are satisfied:

Wi < [18e€™ 13+ f (Em) e | 6™ |13

< (18613 + f (o) el o134+ 27 Y (e (tn1)) (5™, 6771
n=1
K 1
— 27 rF”,57§1)6” + =72 f (o) ||5re€™ |3
3 )+ 27 () 6™ N ..
g 1l 27
<o+ Cir Y |10 B+ Copuls.e ] + 7 (Cot 2o ) e
n=0
m—1 1 1
<o+ Car 3 510 B+ Capellre B + 5 5™ .
n=0
Here, we let
2
Cy= ﬁ-ﬁ-?Cg (2.4.21)
Cy

Obviously, we employed the condition (2.4.13) in the last step. Subtract %”5t€m”% on both
ends of the inequalities (2.4.13). Applying Lemma 2.4.3 with w™ = wjj — 1||0:€"||3 for each
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n € In_1, it follows that w™ < Csp is satisfied for each n € Iy. Here, we define C5 = exp(C4T),

which is independent of 7 and h. The conclusion readily follows now. O

As a consequence of Theorem 2.4.4, we establish the uniqueness of solutions of the

finite-difference scheme (2.3.11). This property is stated in the following result.

Corollary 2.4.5 (Uniqueness of solutions). Let f be positive and continuously differentiable
in [0,T], and let F € C2(R) satisfy F"” € L®(R). Let U and U be two solutions of (2.3.11)
corresponding to the initial data (¢o,$1), and suppose that (2.4.13) holds. Then ¥ = 0.

Proof. Let ¢} = W — \ig, for each (j,n) € Iy x Iy. Theorem 2.4.4 guarantees then that
(2.4.14) is satisfied for each n € Ty_1. This means that all the terms on the right-hand side

of that inequality are equal to zero. It follows that
1 _
0< — [l o= llell| < el =0, ¥n e Tn-n, (2.4.22)

which implies that ||€""!|s = ||€"||2, for each n € Iy_;. Using induction, we may readily
check that ||€?||2 = |[€°||2 = 0, for each n € Iy. In turn, this implies that €” = 0, for each
n € Iy, whence the result readily follows. O

Finally, we tackle the problem of the convergence of the scheme. Recall that ¢ represents
the exact solution of the problem (2.2.10) for a set of initial conditions (¢, ¢1), while ¥ denotes
a solution to the discrete model (2.3.11) for the same initial data. Assuming that (2.4.13) is
satisfied, the solution W is unique. Moreover, the following discrete initial-boundary-value

problem is satisfied by the function :

520 — f(ta) 6P +38 4 i8S F(yR /) = R, V(j,n) € Iny—1 x In—1,
VY = rigo(zs), Vj€In-1,
such that 5151)1/19 =rjp1(z;), Vi€ In-1,
WE=wi=0,  Vnely..

(2.4.23)

Here, R’ represents the local truncation error which, under the hypotheses of Theorem 2.4.1,
satisfies |R}| < C (724 h?), for some constant C' > 0 which is independent of 7 and h. Tt
follows that there exists a constant Cs > 0, such that ||R"||3 < C%(72 + h?)?, for each n € I .
These facts will be employed in the proof of the following result.

Theorem 2.4.6 (Convergence). Assume that f is positive and continuously differentiable in
[0,T], and let F € C*(R) be such that F" € L>°(R). If the inequality (2.4.13) is satisfied and

1 € Cy (), then the solution of the numerical model (2.3.11) converges to the solution of
the problem (2.2.10), with order of convergence O(7%+h?) in the norm ||-||2.

Proof. Consider a fixed set of initial data (¢g, ¢1), and notice that the numerical approximation

¥ and the exact solution ) satisfy, respectively, the discrete initial-boundary-value problems
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(2.3.11) and (2.4.23). Subtracting those problems and letting €7 = W’ — %, for each (j,n) €
Iy x Iy, one readily checks that the following problem is satisfied:

5 en — f(t)sPen +350en 4 FP 4 RN =0, V(j,n) € Iny—1 x Ty—1,
€)=0, Vi€ Inr_1,
such that (5751)6? =0, Vi€ In_1,

e =€y =0, Vnely_q.

(2.4.24)

In this case, ﬁ’]” = 5\(1,11F(\I!§‘/r]) - 51(;3/}7(1/1?/7"]'), for each (j,n) € Iny—1 x Iy_1. Assume that
m is an arbitrary (though fixed) element of Iy_;. Notice that the identities (2.4.16) and
(2.4.17) hold in this case also. Following the idea in the proof of Theorem 2.4.4, we let w{®

be as therein and, for each m € Iy_1, we define the constants

m m

P = 11613+ Copll8r€®l3 + Cll el +27 D IIRM5 = 27 ) IR 3 (2.4.25)

n=1 n—=1

Obviously, the simplification at the right-hand side of this last identity is obtained using the
initial conditions of (2.4.24). Next, take the inner product of the main equation of (2.4.24)
at the time ¢,, with the vector 5§1)e”, and take the sum over all indexes n € I,,,. Use then the
identities (2.4.16) and (2.4.17), and rearrange algebraically all the terms involved. Employ
then Lemma 2.4.2, Young’s inequality together with the constants Cy, C1 and Cs defined in

the previous paragraphs. In such way, it is possible to check that the following inequality
holds:

m—1
1
wi' < pT+Cur Y w”+§u(5t6m\\§. (2.4.26)
n=0
Here, Cy is as in the proof of Theorem 2.4.4. Subtract 3|6;¢™||3 on both sides of this last
inequality, and let C5 be as in the proof of Theorem 2.4.4. The hypotheses of Lemma 2.4.3

are satisfied, whence it follows that, for each m € Iy;_1,
1 m
5||5tem\|§ <Ww™ < Csp™ =2C57 Y ||R||3 < 2CTC2(r* + h?). (2.4.27)
n=1

This implies that ||6;c™||2 < Cg(72 + h?), for each m € Ixy_1. Here, we let Cg = 2C,/C5T.
Use then the triangle inequality, multiply by 7 and sum over all m € I,,_1, for any n € Iy_1.
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If C7 = CgT, then it is readily checked that

n—1

€™l = €™z = €%l = D~ (€™ 2 = [l€™]12)
m=0

n—1
<73 [
m=0

< Comn(r? +h%) < Cr(T?+1h?), VYnely_;.

(2.4.28)

We conclude that the finite-difference scheme (2.3.11) converges to the solution of (2.2.10)

with quadratic order of convergence in the || - |2 norm, as desired. O

(a) () (e)

Figure 2.2 Solutions of the problem (2.5.1) at the times ¢t = 0.060 (left column), t =0.120
(middle column) and ¢t = 0.180 (right column), obtained using the scheme (2.3.11). The
graphs on the top row show the approximate solution ¢ (z,t), for each « € D. The insets
are the corresponding graph of ¢(r,t) in the radial coordinate r. The graphs on the bottom
row correspond to those of the Hamiltonians. We used the parameters 7 = h = 0.002,
L=1, =2 and pu=3. The initial data were ¢¢(r) = B(r;0.5,0.3) and ¢1(r) = —5¢o(r),
for each r € [0,1].

2.5 Results

The purpose of this section is to provide some illustrative simulations using a computational

implementation of the scheme (2.3.11). A Matlab® implementation of this scheme is provided
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in the Appendix A.1 for the sake of convenience. It is important to mention that the program
was employed to produce the simulations of the present section, and that it is provided
specifically to approximate radially symmetric solutions of the three-dimensional Higgs boson

equation in the de Sitter space-time.

(a) () (e)

Figure 2.3 Solutions of the problem (2.5.1) at the times ¢t = 0.060 (left column), ¢t =0.120
(middle column) and ¢ = 0.180 (right column), obtained using the scheme (2.3.11). The
graphs on the top row show the approximate solution ¢ (x,t), for each « € D. The insets
are the corresponding graph of ¢(r,t) in the radial coordinate r. The graphs on the bottom
row correspond to those of the Hamiltonians. We used the parameters 7 = h = 0.002,
L=1, =2 and p = 3. The initial data were ¢o(r) = 2B(r;0.5,0.2) and ¢1(r) = 5¢o(r),
for each 7 € [0,1].

For the remainder of this section, we will let D C R3 be the open ball with center at the
origin and radius L > 0, and we will consider the following initial-boundary-value problem,

governed by the three-dimensional Higgs boson equation in the de Sitter space-time:

O ¢(x,1)
ot?

e 0,0+ 32250 260, 1) Nt )1 o, 1) =0,

¢(x,0) = do(z), Vx€B,
such that M =¢1(x), Vze€ B,

ot
o(x,t) =0, V(z,t) € 9B x [0,T],

(2.5.1)
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for each (z,t) € B x RT. It is easy to check that this model is a particular form of (2.2.1).
Moreover, we will focus our attention on the radially symmetric solutions of (2.5.1). To that
end, we will let ¢(x,t) = ¢(r,t), and consider the transformation ¢ (r,t) = r¢(r,t), for each
(r,t) € [0,L] x[0,T]. As we saw previously, ¢ satisfies (2.5.1) if and only if 1 satisfies (2.2.10).
To approximate the solutions of ¢, we employ the finite-difference method (2.3.11). We need
only mention that the energy associated to (2.5.1) is given by

1106 3 |2 e 9 u? AlglIZtl
E(t)=e H - VoI~ | 2+ = | )2y + L 2.5.2
(h=e [2 5t *20) T IVela— (g4 JIeltar TR (252)
for each t € (0,T"). This system is dissipative in view that
dé(t) _ 3A(g—1) 1
= (Ve + IO we@D.  (253)

(a) (c) ()

Figure 2.4 Solutions of the problem (2.5.1) at the times ¢t = 0.060 (left column), ¢t =0.120
(middle column) and ¢t = 0.180 (right column), obtained using the scheme (2.3.11). The
graphs on the top row show the approximate solution ¢ (z,t), for each « € D. The insets
are the corresponding graph of ¢(r,t) in the radial coordinate r. The graphs on the bottom
row correspond to those of the Hamiltonians. We used the parameters 7 = h = 0.002,
L=1, A=2 and = 3. The initial data were ¢¢(r) = 3B(r;0.5,0.3) and ¢1(r) =0, for
each r € [0,1].
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Definition 2.5.1. For each R > 0 and ro € R, we define the function B(-;7p, R) : R® — R by

e ( ! ! ) if |r—ro| <R

o — —— _

B(r;ro,R) = PR R2—|r—ro2)’ 0 ’
0, if |r —ro| > R.

(2.5.4)

In all our examples, we will let 7=h =0.002, set L =1 and let D be the unit ball in R3.
Moreover, we will employ the model parameters A =2 and g = 3. Different initial conditions
will be considered for the initial-boundary-value problem (2.5.1).

In a first example, we let ¢o(r) =B(r;0.5,0.3) and ¢1(r) = —5¢o(r), for each r € [0,1].
Under these circumstances, Figure 2.2 shows the solutions of the problem (2.5.1) at the times
t =0.060 (top row), t =0.120 (middle row) and ¢ =0.180 (bottom row). The graphs on the
top row of Figure 2.2 show the approximate solution ¢(z,t), for each x € D. Meanwhile,
the insets provide the corresponding graph of the function ¢(r,t) in the radial coordinate.
On the other hand, the graphs on the bottom row correspond to those of the Hamiltonians.
Obviously, the insets are the same Hamiltonians as functions of the radial variable r. The
three-dimensional graphs were obtained using of the Matlab® function isosurface. In each
graph, the corresponding isovalue was given by the red line of the associated inset.

In addition to the experiment described in the previous paragraph, we have used two
additional sets of initial conditions, namely, ¢o(r) = 2B(r;0.5,0.2) and ¢1(r) = 5¢o(r), for each
r € [0,1], and ¢o(r) = 3B(r;0.5,0.3) and ¢1(r) =0, for each r € [0,1]. The results are shown
in Figures 2.3 and 2.4, respectively. From all these simulations, some observations need to be
highlighted. Firstly, the numerical simulations obtained in this section illustrate the fact that
the numerical model proposed in this chapter is a stable technique when the computational
parameters are sufficiently small. Secondly, the simulations above were performed to compare
them against those obtained in [6]. It is worth pointing out that our results are in good
qualitative agreement with those available in the literature. This provides strong evidence on
the accuracy of our numerical model and its computational implementation. Finally, notice
that the graphs show the formation of bubble-like solutions, in agreement with Theorem
2.2.1.
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A fractional Higgs boson equation

THE PRESENT CHAPTER is the first paper in the literature to report on a Hamiltonian
discretization of the (fractional) Higgs boson equation in the de Sitter space-time, and its
theoretical analysis. More precisely, we design herein a numerically efficient finite-difference
Hamiltonian technique for the solution of a fractional extension of the Higgs boson equation
in the de Sitter space-time. The model under investigation is a multidimensional equation
with generalized potential and Riesz space-fractional derivatives of orders in (1,2]. An energy
integral for the model is readily available, and we propose a nonlinear, implicit and consistent
numerical technique based on fractional-order centered differences, with similar Hamiltonian
properties in the discrete scenario. A fractional energy approach is used then to prove the
properties of stability and convergence of the technique. For simulation purposes, we consider
both the classical and the fractional Higgs real-valued scalar fields in the de Sitter space-time,
and find results qualitatively similar to those available in the literature. For the sake of
convenience, we provide the Matlab code of an alternative linear discretization of the method

presented in this chapter. This linear implicit approach is thoroughly analyzed also.

3.1 Background

The design of energy-preserving methods for physical systems has been a fruitful avenue of
research in the last decades. Historically, the problem of designing energy-conserving methods
may date back to the decade of the 1970s [4, 95] or before. However, it is worth mentioning
that L. Vazquez and coauthors were probably the first researchers who pointed out the
physical and mathematical significance of designing this type of schemes [85]. Various seminal
papers by Vazquez and his coworkers were published in the 1990s, including various energy-
conserving numerical schemes to solve partial differential equations like the Schrodinger
equation [102], the sine-Gordon equation [9, 30|, the Klein—-Gordon equations [100], and

even systems consisting of ordinary differential equations [29]. In those papers, the authors
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established thoroughly the capability of their schemes to preserve the energy properties of
the continuous problem. Moreover, they employed a discrete form of the energy method
to establish rigorously the stability and the convergence properties of the schemes. After
the publication of those works, the investigation on energy-conserving schemes became a
highly transited route of investigation, and many interesting articles were proposed in the
specialized literature. As examples, some energy-preserving methods have been proposed
to simulate the nonlinear dynamics of three-dimensional beams undergoing finite rotations
[46], to approximate the kinematics of geometrically exact rods [91] and frictionless dynamic
contact problems [56], among other interesting reports.

After those seminal works by Vazquez and coauthors, the investigation on energy-
preserving schemes became a vast area of research. However, those papers by D. Furihata
and collaborators published at the beginning of the millennium became a landmark in the
area [33, 35]. In particular, they contributed to the state of the art by reviewing various
existing methods for hyperbolic partial differential equations which conserved or dissipated
the energy of the systems [34, 76]. Those works would eventually pave the road to the birth of
the discrete variational derivative method, which is a helpful tool to construct finite-difference
schemes resembling the variational properties of continuous models [36]. Various works
have been published in that area, including studies for the simulation of nonlinear partial
differential equations with variable coefficients [48], the solution of nonlinear systems based
on the use of discrete differential forms [120], the investigation of numerical schemes using
average-difference approaches [37], the two-dimensional vorticity equation [101], the solution
of Hamilton’s equation using variational principles [49] and the investigation of coupled
partial differential equations through an alternating form of the discrete variational derivative
method [54], among other interesting works. Needless to mention that this approach has
been extended to consider different discretization methods, including finite elements [47] and
other techniques [75].

It is worth pointing out that most of the problems investigated using the discrete
variational derivative method are hyperbolic systems. However, there are some systems which
have not been able to be solved using this approach, one of them being the Higgs boson
equation in the de Sitter space-time. Some analytical results are known on the solutions of
this system [114, 119], including some analytical approximations to its solutions [121]. About
the physical relevance of this model, there are already various works available in the literature
which justify its physical use [45, 57]. Nevertheless, we must mention that there are very
few papers available in the literature which propose numerical methodologies to solve Higgs
boson equation in the de Sitter space-time, that are capable of preserving the variational
properties of this system. Among the most recent progress in this field, we can mention some
articles which propose high-performance implementations of Runge-Kutta finite-difference
schemes for this model [6]. Unfortunately, those discretizations are not capable of preserving

the energy properties of the continuous Higgs boson equation in the de Sitter space-time. In
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general, the literature lacks numerical models to solve this physical equation, in such way
that the energy structure of the continuous system is reflected on the discrete case. Such
numerical integrators would be extremely useful, especially in the investigation of special
types of solutions of this equation, like the so-called “bubbles” and other physically relevant
structures [114].

On the other hand, fractional derivatives have been introduced to mathematical models
in order to provide more realistic descriptions of the physical phenomena. For instance, many
fractional systems have been obtained as the continuous limit of discrete systems of particles
with long-range interactions [103, 104], and fractional derivatives have been successfully used
in the theory of viscoelasticity [53], the theory of thermoelasticity [88], financial problems
under a continuous-time frame [92], self-similar protein dynamics [40] and quantum mechanics
[81]. As expected, the complexity of fractional problems is considerably higher than that of
integer-order models, whence the need to design reliable numerical techniques to approximate
the solutions is pragmatically justified [71]. In this direction, the literature reports on various
methods to approximate the solutions of fractional systems. For example, some numerical
methods have been proposed to solve fractional partial differential equations using fractional
centered differences [82, 62, 63|, the time-fractional diffusion equation [3], the fractional
Schrédinger equation in multiple spatial dimensions [11], the nonlinear fractional Korteweg—
de Vries—Burgers equation [25] and the fractional FitzHugh-Nagumo monodomain models
[61], among other examples [52, 59, 32, 77, 89].

Motivated by these facts, we propose here a fractional extension of the Higgs boson
equation in the de Sitter space-time that considers spatial fractional derivatives. The
generalization introduced in this chapter not only extends the equation of motion of that
model, but also the Hamiltonian associated to the system. We show that the total energy
of the fractional system is dissipated with respect to time, and it extends the well-known
formula for the integer-order case. To that end, we will use some functional properties of the
fractional differential operators. A finite-difference discretization of the physical model is
proposed in this chapter and we provide discrete forms of the Hamiltonian functional. We
show that, like the continuous regime, the system is capable of preserving the dissipative
nature of the total energy. The method is an implicit technique, and we show here that the
numerical model is consistent of the second order in both space and time. Also, we employ
a fractional discrete form of the energy method to prove the stability and the convergence
of the finite-difference method. It is worth pointing out that the uniqueness of the discrete
solutions will be a consequence of the stability of the scheme. Moreover, for the sake of
convenience, we will introduce and analyze a linear form of our numerical model which is
easy to implement.

The present chapter is sectioned as follows. In Section 3.2, we present the fractional
partial differential equation of interest. We propose an energy density function associated

to our model. We prove therein that the total energy of the system is dissipated, and it
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extends to the fractional scenario the well-known formulas of the Higgs boson equation in
the de Sitter space-time. The boundedness of the solutions readily follows under suitable
analytical assumptions. Section 3.3 introduces the discrete nomenclature employed throughout
this chapter, and presents the finite-difference scheme to approximate the solutions of the
mathematical model. Discrete forms of the local and total energy are presented therein, and
we establish a discrete analogue of the theorem on the conservation/dissipation of energy of
the continuous model. As expected, the boundedness of the numerical solutions is established
under the same conditions of the continuous-case scenario. In turn, the purpose of Section
3.5 is to establish the main numerical features of our discrete model. Some illustrative
simulations are shown in Section 3.6, including some numerical results that exhibit the
presence of bubble-type solutions. Finally, we close this chapter with a section of concluding
remarks, followed by two appendices: one which provides alternative discretizations of the
terms in the discrete energy scheme (let see appendix A.2), and another in which we present

the Matlab code to produce the simulations of this chapter (let see appendix A.3).

3.2 Physical model

In this section, we will present the partial differential equation of interest, and recall various
useful properties of its solutions. In particular, we will recall the energy properties associated
to the Higgs boson equation, and record some theorems on the existence of special solutions.
Moreover, the concept of Riesz fractional derivative will be recalled from the literature along
with some properties. For the sake of convenience, we will let I,, = {1,...,n} and I,, = I, U{0},
for each m € N. Also, integration in this chapter will be understood in the sense of Lebesgue.
Moreover, any vector « € RP will be represented component-wise as = (21, 22,...,2;), for
each p e N.

The present chapter is motivated by the lack in the literature of Hamiltonian and
numerically efficient finite-difference schemes to solve the well-known Higgs boson equation
in the de Sitter space-time. Concretely, let ¢ : RP x RT be a sufficiently smooth function
with p € N, and suppose that ¢g,¢; : RP — R are two smooth functions. The model under
investigation is described by the semi-linear hyperbolic partial differential equation with

initial data

¢(x,1)
ot2

&45;775) +F'(¢(z,t)) =0,  V(z,t) eRP xRT,

¢(x,0) = do(x), VreRP, (3.2.1)

such that d¢(x,0)
) p
5 o1(x), VreRP,

- 872tA¢(‘T7 t) +p

with F'(¢(x,t)) = —p2¢(z,t) + N|é(x,t)|7 1 ¢(z,t). In this expression, A denotes the p-

dimensional Laplacian operator, u and A are positive constants, and p > 1. The determination
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of necessary and sufficient conditions for the existence and uniqueness of solutions for this
model is still an open problem of research. There are recent reports on some sufficient
conditions for the global temporal existence of solutions [118], while other works report on
the qualitative behavior of the global solutions of (3.2.1) and the existence of zeros [114].
However, the analytical investigation of (3.2.1) is still an ongoing topic of study.

It is worth pointing out that Higgs boson equation is an important scalar field in the
standard model of particle physics [27]. Moreover, a standard transformation, variational
arguments and straightforward substitutions show that the total energy of the system (3.2.1)
is given for each t € (0,7) by the expression

(il

In this formula, the symbol V represents the usual gradient in the spatial variables. Using

ez, = L (2 ) e+ = el ). (3.22)
L, . <75|;1;,2 2\ 2 ¢x,2 q—i—il z,q+1 | - 2.

elementary analysis, one may readily check that the rate of change of energy is a non-increasing

function of time. In fact, it is easy to see that

Ap(g—1)
2(¢+1)

Obviously, the constants ¢ = +4/+/A are nontrivial solutions of (3.2.1). In either case, the
total energy at the time ¢ is given by £(t) = eP'u?(2p* —1)/(8)). The following is one of the

dE(t)

D =t (e, T eleiL,), e G23)

most important results on the qualitative behavior of solutions of (3.2.1).

Theorem 3.2.1 (Yagdjian [114]). Let 2 <r < 0o, and let ¢ € C([0,00]; L"(RP)) be a global
weak solution of (3.2.1). Suppose that the initial data satisfy

2
o [(12) pz +u2) ¢o(z) +¢1($)] >0, Vr € RP, (3.2.4)
where 0 =1 (respectively, c = —1), and that

o /R ol nl" o(w, )dr <0 (3.2.5)

is satisfied for all t outside of a sufficiently small neighborhood of 0. Then the solution
¢ cannot be an asymptotically time-weighted L1-non-positive (respectively, -nonnegative)
solution of the problem (3.2.1) with the weight j4(t) = e®tths where ag =/ %2 +u? -5, and

either
(a) ap <ap and by €R, or

(b) ag =ap and by < 2.
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Definition 3.2.2 (Podlubny [87]). Let f: R — R be a function, and let n € NU{0} and
«a € R satisfy n—1 < a <n. The Riesz fractional derivative of f of order a at x € R is defined

(when it exists) as

(NS S i g 526)

dlz|®  2cos(Z)T(n— ) dz" J oo |z — [t

Definition 3.2.3 (Podlubny [87]). Assume that pe N and i € [,. Let « € R and n €N
satisfy n —1 < a < n, and suppose that ¢ : RP x R — R is a function. When it exists, the Riesz

fractional partial derivative of ¢ of order a with respect to x; at the point (z,t) € RP xR is
defined by

Oo‘qb(:n,t) L 1 om /oo (;3(:61,...,xi_l,f,xi_,_l,...,

Tp,t)
Tl d 2.
;| 2cos(Z)0(n—a) 8zl /oo 2y — £|atin §& (327

whenever it exists. For the remainder of this chapter, we will consider differentiation orders
satisfying 1 < a < 2. Moreover, for convenience, we will agree that the Riesz partial fractional
derivatives of ¢ of order 1 and 2 with respect to z; coincide with the usual first- and second-
order partial derivatives of ¢ with respect to z;, respectively. Finally, the Riesz fractional

Laplacian of ¢ of order a at (z,t) will be defined as

o 0“¢(z,t)
A% (x Z T (3.2.8)

Also, the corresponding fractional gradient of ¢ at (x,¢) will be given by the p-dimensional

vector

V(1) = (aa/Qd)(aj,t) 822z, 1) aa/qu(;p,t)) (3.2.9)

Olw1|®/2 7 Blwg|®/2 7T Olay|/?
It is interesting to point out that various different representations of the Riesz derivative are

available in the literature of space-fractional quantum mechanics [8].

For the remainder of this chapter, let p € N represent the number of spatial dimensions,
and let B =T[["_;(a;,b;) C R be a spatial domain, where —oco < a; < b; < 00, for each i € I,.
Let T be a positive number, and define Q = B x (0,T") as the space-time domain of reference.
Also, we will consider real functions defined on €2, and we will extend them to all of R? x [0, T

by setting them equal to zero outside of B.

Definition 3.2.4. Let L, 2(9) denote the set of all functions ¢ : Q — R such that ¢(-,t) €
L3(B), for each t € [0,T]. Moreover, for each pair ¢,7 € L, 2(Q), the inner product of f and
g is the function of ¢ defined by

z:/§¢(x,t)¢(x,t)dx, vt € [0,7]. (3.2.10)
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In turn, the Euclidean norm of ¢ € L, 2(9) is the function of ¢ defined by ||¢|lz,2 = 1/ (¢, @),
In general, if 1 < ¢ < oo then L, ,(Q) represents the set of all functions ¢ : Q — R such that

¢(-,t) € LY(B), for each t € [0,T]. For each such function ¢, we define its norm as the function
of t given by

1/q
\qjux,q:(/By(p(x,t)yqu) L vee(o,T). (3.2.11)

It is important to recall that the Riesz fractional derivative of order o € (1,2] is a self-
adjoint and negative operator [55]. Moreover, it is a well-known fact that positive self-adjoint
operators possess positive square-roots, and that they are unique when they exist [31]. This
and [55] imply that the additive inverse of the Riesz fractional derivative has a unique
square-root operator. It turns out that such square root is the Riesz fractional derivative of

order /2, and it satisfies the following property, for all functions ¢,7: Q@ — R and i € I,;:

9% aa/2¢ 804/2¢ %)
L D i b = — —— ) . 212
< 3\:Ui|°"w>x <8\%‘!°‘/2’8!$z‘\“/2 . <¢’ Ola;| >x (3:2.12)

In this chapter, we will study an extended form of (3.2.1) which considers a general

time-dependent diffusion coefficient, fractional diffusion and a generalized potential. More
precisely, let o € (0,1)U(1,2], let v € RT, and suppose that f:RT — R is a differentiable
function. Let F': R — R be differentiable, and suppose that ¢g,¢1 : B — R are continuous
functions. In the present chapter, we will investigate the numerical solution of the initial-value
problem

¢(z,t)

ot?

a(ﬁgi?t) +F,(¢(x>t>) =0, V(l’,t) €,

o(x,0) = ¢o(x), VzeB, (3.2.13)

such that { o (x,0)
ot —gbl(fE), Vz € B.

— f(H)A%(z,t) +

Obviously, the Higgs boson equation in the de Sitter space-time is obtained from (3.2.13)
in the case when f(t) =e %, y=p and F(¢) = —3u°¢* + qj%l)\mﬁ]q“, for each t € RT and
¢ eR.

Theorem 3.2.5. The total energy of the system (3.2.13) at the time t is given by

2 0
L), e

E(t) = e E H‘:’;f ; + (F((;S),l)x] . Ve (0,T).

(3.2.14)
Proof. Beforehand, notice that the partial differential equation of (3.2.13) becomes an

undamped system using the standard transformation ¢(z,t) = exp(—3t)y(x,t), for each

(z,t) € Q. After a straightforward substitution and algebraic simplifications, the resulting
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equation of motion reads

O*p(z,t 2
YD rmasen - Lo+ Fown) =0, Vener (3215
Notice that the Lagrangian of the new system (3.2.15) is given by

,C(zp,Vaﬂw)——’?z/ﬂ(x,t)—i—fét)HV“/Qw(x,t)Hz—|—e'th(¢(m,t)), V(z,t) € Q. (3.2.16)

Using the variational derivative of £ with respect to (1, V®/2¢), it is easy to obtain the
following expression for the total energy of (3.2.15) at the time ¢:

2 2
é’(t):;‘ —l—f(;)HVa/szH;—;!\¢]\i72+67t<F(¢),1)x, vte (0,T). (3.2.17)

Ot |32

The conclusion of this theorem follows now recalling that ¢ (z,t) = exp(3t)$(z,t) holds for
each (z,t) € Q, substituting this expression into (3.2.17) and simplifying algebraically.  [J

The following result is straightforward. We provide here an abridged version of the proof

in order to be able to carry it over to the discrete-case scenario.

Corollary 3.2.6 (Energy rate of change). The rate of change of the energy of the system
(3.2.13) at time t is given by

g't)y=e" [f/ét) H

2 HF @0t P@ D], D). (3219)

Proof. Beforehand, note that the following identities can be easily established using the
product rule, the chain rule and functional properties of the fractional differential operators.

It is important to point out that they are satisfied for all ¢ € (0,7"):

dt [e;t Ot ||,0 ]:v?t ot 7t<?92tf’gf> ’ (8:2.19)

a5 (%) ]:7;“<§f,¢> we;(@jf@ o PP

L e o L e L
_evtf(t)<Aa¢, 8¢> , ;

GletE@ ] e r@ . (PO, 5 ) (3.2.22)

Take now the derivative of (3.2.14) with respect to ¢, substitute the identities above,
collect then the last terms corresponding to the right-hand sides of the identities (3.2.19),
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(3.2.21) and (3.2.22), and substitute the equation of motion in (3.2.13). At the same time,

collect those inner products with ¢. As a consequence, we readily obtain the identities

E'(t) =€ [<8at‘f+ %7¢> J;(t) H

2

:e’}’t|: f()(Aa¢¢ <Fl >x_|_7f2(t)’

+7(F(9), 1%1 (3223

+ L0 |veszg) +atm(@),1).].

Finally, use the square-root properties of the fractional derivatives to cancel out the first and
the third terms on the right-hand side of this equation. The conclusion of this result readily
follows. O

Definition 3.2.7. Let ¢ be a solution of (3.2.13). We define the energy density of the system
at the point (x,t) by

2
H(w,t) = l; (8¢g,t)> +ga‘bg’t>¢(x,t>+@\va/%(x,t)ﬁp((p(x,t))]. (3.2.24)

3.3 Numerical method

In this section, we will introduce the discrete nomenclature and the numerical model to solve
the initial-value problem (3.2.13). To that end, we will follow a finite-difference methodology.
Throughout this chapter, we will let K be a natural number, and consider a uniform partition
of the temporal interval [0,7] consisting of K subintervals. Obviously, the norm of this
partition is given by the number 7 =7"/K. On the other hand, let M; € N for each i € I,
and fix a uniform partition of [a;,b;] with norm h; = (b; —a;)/M;. Introduce the respective

partition nodes

tr =k, Vk € TK, (331)
Tij=ai+jhi, Vi€ Ip,Vj €I, (3.3.2)

For convenience, we agree that ¢, 1= (k+ %)7‘, for each k € Tx_1. Moreover, define the
sets J =[I5_; In,—2 and J =[[7_; I5s,. Finally, for any multi-index j = (j1,J2,...,Jp) € J, we
define x; = (21,,,72,j5,-- - Tp,j, )-

Throughout this paper, we will convey that h = (hi,ho,...,hp) and hy = hihy---hy. In
this chapter, we fix the grid set Ry = {z;:j € J}, and use the symbol V}, to denote the
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real vector space of all real functions defined on Rj; which vanish on 0J. If u € V), is any
function then we let u; = u(z;), for each j € J. Moreover, if (j,k) € J x I ¢ then we convey
that ¢§? = ¢(xj,t), and we let <I>§-C represent a numerical approximation to the exact value of
QS;?. It is easy to see that ¢F = (gbg?)jgj and ®F = (@;‘?)jej are actually members of the set Vp,
for each k € I'k.

For the remainder of this chapter and unless we mention otherwise, we agree that
@ = (D), 7, -

Definition 3.3.1. Define the inner product (-,-) : Vi, x V), — R and the norm |- ||, : Vs = R

by
(,0) =hy»_ ®;V;, Vo, W € Vy, (3.3.3)
jeJ
1/p
@, = [h* > |<I>j|”] , VeV (3.3.4)
jeJ

The Euclidean norm induced by (-,-) will be denoted by || - ||2, and || - || : Vi — R will be the
usual infinity norm in V,, which is defined as ||®||oc = max{|®;|: j € J}, for each ® € V.

Definition 3.3.2. We introduce the following linear operators on V, for each (\I/k) kel S Vh:

Pl gk _
p¥y=———,  V(jk)€JxTk, (3.3.5)
\I/k-:+1 _|_\Ijk':fl
gk = = VGk) €T x Ik, (3.3.6)
gL _ gk _
5Tk = %ﬂ V(j k) e JxTk_1, (3.3.7)
\Ijk+1 0l \Ijk‘:fl
s wk = T V(Gk) € T x g, (3.3.8)
Ghtl _ogk 4 gkl
5wk = S Yk e Tx k-1 (3.3.9)

If F:R — R is differentiable then we introduce the following nonlinear operator, for all
(j,k) e JxIg_q:

F(U5) - P25
1 -
04, F(Uk) = phr gkl
F’(\Ilg‘?), otherwise.

,if WA £ gkl
A (3.3.10)

It is important to mention that the finite averages and differences in Definition 3.3.2
are quadratically consistent approximations of some suitable differential operators. More

concretely, under suitable regularity conditions on the function V¥, the average operator
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(3.3.5) is a consistent approximation of W(z;,, 1 ), while (3.3.6) approximates consistently
the value W(x;,ty).

On the other hand, the difference operators (3.3.7) and (3.3.8) approximate consistently
the partial derivative of ¥ with respect to ¢ at (:cj,t,H%) and (xj,tx), respectively. In turn,
the operator (3.3.9) estimates the second-order partial derivative of U with respect to t at
(zj,tx), and (3.3.10) estimates F'(¥(xj,tx)).

In this chapter, we will approximate fractional derivatives using fractional-order centered

differences. We recall now the definition from the literature along with some useful properties.

Definition 3.3.3 (Ortigueira [82]). For any function f:R — R, any A >0 and a > —1, the

fractional centered difference of order a of f at the point x is defined as

S o f(@—kh), VzeR, (3.3.11)

k=—o00

where N
o _ (DMt
P2 —k+1)D(%+k+1)

Vk € Z. (3.3.12)

Lemma 3.3.4 (Celik and Duman [16]). If 1 < a < 2 then the coefficients (glia))oo satisfy

k=—00

various properties.

(a) The following recursive identities hold:

(@) _ M(a+1) (a) <_ a+1 >
9% = Tt and gy = (1 a2 hl gk, VkeNU{0}. (3.3.13)
(b) (a)>0

() g =g <0 for all k #0.

Z gk =0. As a consequence, it follows that 90 = Z gk
k=—oc0 k=—oc0
k40

Lemma 3.3.5 (Celik and Duman [16]). Let f € C°(R) and assume that all its derivatives up
to order five are integrable. If 1 < a < 2 then, for almost all x,

_ARf(x) _ d*f(x)
he  d|z|>

+0O(h?). (3.3.14)

Definition 3.3.6. Let a € (1,2] and suppose that ((I)k)kefk C V). For each i € I, and
(j, k) € T x Ik, we let
1§t @

k k
5"&?)(1% = Tha gj»;*l@jl,-~~:ji71’l7ji+1:-~~7jp' (3.3.15)



50 A fractional Higgs boson equation

(a)

In light of Lemma 3.3.5, the operator dz,” yields a quadratically consistent approximation to
the Riesz fractional partial derivative of ¢ of order o with respect to z; at the point (x;,ty).
Moreover, the fractional Laplacian will be approximated with a quadratic order of consistency
using the discrete operator
k k
ek =" sk, (3.3.16)
i=1

Meanwhile, the discrete gradient operator of order « is defined as
a/2) §k a/2);k s(a/2) &k a/2) §k
/0t — (50/D0% 5Dk oo/t (33.17)

Lemma 3.3.7 (Macias-Diaz [72]). If 1 < a < 2 then there exists a unique positive self-adjoint
(square-root) operator 53(0?/2) : Vh — Vh, such that (—5§a)®k,\11k)x — (6g(ca/2)<1>k,69(ca/2)\11k>x, for
each ®, W €V,

The following result summarizes some properties of the fractional centered differences

and their square-roots.

Lemma 3.3.8 (Macias-Diaz [62]). Let o € (1,2] and define géa) = Zh*g0 Zh IR eV,

=1
andielp then
() 169972312 < 295 hahy || 12,
(b) 657®)2 < 6526/ P |3,
e (6 2 (6 — 2

(c) 16513 < 206 by 052 D13 < 4 (957 R ) 113,

1 2) 4,112 2 zp (@) 2
(@) Y 16I0]3 < 200 Y h o607 0|3 <4nZ| @13 (95 h )", and

=1 =1 =1

2
Zuaxl o3 < g5 Zuaa%uk (9 1112)".

Let ¢p,¢1 : B— R be sufficiently smooth initial conditions for the problem (3.2.13). The
finite-difference method to approximate the solutions of the continuous problem (3.2.13) is

given by the system of discrete equations

0@k — Y (f(t)0l @k ) + 70V h 45 F(@F) =0, V(i k)€ x Tk,

oY = : ViedJd 3.3.18
such that { (‘71) 0¢0($])7 ] < ( )
5t (I)] = ¢1($j), vy e J

It is easy to check that the discrete model (3.3.18) is a three-step implicit finite-difference
model. For the sake of convenience, Figure 3.1 shows the forward-difference stencil of this

scheme in the one-dimensional case. In general, the computer implementation of (3.2.13)
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would require an algorithm to solve coupled systems of nonlinear algebraic equations, like
and implementation of the Newton—-Raphson method to approximate real roots of nonlinear

systems of algebraic equations.

t
1474 O
k-1 o}
: O
tk11 X X e X X X e X X O
tr O
te_1 e e .- o060 .- o 0O
: @
t O

~ - T

g5 8 A,

Figure 3.1 Forward-difference stencil for the approximation to the exact solution of the
one dimensional form of (3.2.13) at the time ¢, using the finite-difference scheme (3.3.18).
The black circles represent the known approximations at the times t;_1 and %, while the
crosses denote the unknown approximations at the time 1.

About the computer implementation, we just need to mention that the approximation
at time ¢ = 0 using the recursive formula of (3.3.18) with k = 0, makes use of the initial
conditions 5151)@? = ¢1(x;), for each j € J. Indeed, from this expressions we readily obtain
that <I>j_1 = CID} —272¢;(x;), for each j € J. This expressions are substituted then into the
recursive formula, obtaining algebraic equations in which the only unknown is the vector ®1.

More precisely, the following identity must be satisfied, for each j € J:

2 4 2
@} = go(ay) + 7201 (ag) + 5 [ F(t0)] 809] — -1 (1) (a5) — 5 ()
| P(@))— F(®) — 2% (x))) (3.3.19)
41 (x;)

Definition 3.3.9. Let ® be a solution of the discrete model (3.3.18). For each (j,k) €
J x I _9, we define the discrete energy density at the point (z;,¢) through the formula

T T

1 N2 8% _ _ ftk:— « [e} -
Hjlﬁ:emfl [2 (M,? 1) +§(5tq>§ 1)(“15‘1’? 1)+(21)(5( /2)@§)(5( /2)q>§; h
(3.3.20)
"‘,U«tF((I)?_I)]’
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meanwhile, the discrete total energy at the time t; is defined as

k_ k
E¥=h,) H;
jeJ

1 2 tr_
= L R B A AR TR

+ (PO, 1>]-

3.4 Structural properties

In this stage of our work, we will establish the most important structural properties of
the finite-difference scheme (3.3.18). More precisely, we will show that our method and its
discrete total energy operator (3.3.21) satisfy a discrete analogue of Theorem 3.2.6. However,
we must establish firstly the solvability of the discrete system (3.3.18). The following result
will be helpful to that end.

Lemma 3.4.1 (Brouwer’s fixed-point theorem). Let V be a finite-dimensional vector space
over R, and let (-,-) be an inner product on V. Assume that r :V —V is continuous, and
that there exists A > 0 such that (r(®),®) >0, for all ® € V with ||®||2 = \. Then there exists
O eV with || ®|2 < A, such that r(®) =0.

We establish next that the finite-difference method (3.3.18) is solvable. For convenience,

additional notation will be required in the proof. Concretely, for each &,V €V}, and j € J,

we define F
F(U,)—-F(®%™
1) K ) ;g_f )> if Wy £
5CI>,\I/,tF((I)j) = Vj—@; (3.4.1)
F'(9%), otherwise.

Theorem 3.4.2 (Solvability). Suppose that there is K1 >0 such that |f(t)| < Ky, for all
t>0. If ' € L*°(R) and 2—}—77’—72K1g,(1a) > 0 holds then the discrete method (3.3.18) is

solvable for any set of initial conditions.

Proof. Notice that ®° and ®' are defined through the initial data. So let k € Ix_1, and
assume that ®*~! and ®* have been calculated already. Notice now that the assumptions
on the regularity of F' imply that there exists a constant Ky > 0, with the property that
"575117225715F(®k)”2 < K. Let r:Vy — Vj, be the continuous function whose jth component
rj 1 Vi — R is defined by

T'OD)::mj-2®§4-¢§1+_f@k+g5¥”wj4-f@k_g5¥”¢§1+d7wj__¢k1
j 3 2 o (3.4.2)

1
0 F ().
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for each W € V,,. Applying the Cauchy—Schwarz inequality, using the formulas in Lemma

3.3.8 along with the square-root properties of fractional-order centered differences, we obtain

1 _ f(t o
(r(0).0) > L (13— 210 s — 04 o o) — L) o2 g
J (- a 1 gl Y _
I (somaht 50wy 4 (- 0 )

— 169 F (25| W2

1 _
> 5 1¥ 2 [+l — 41 @F ]2 = (24 9m)l|@F o — 2K27]

= f(tk+1) ||5(a/2)\IIH2 — f(tkfl) <5(a/2)q)k‘—1 6(a/2)\11> (343)
9 T 2 9 T 9'as
S 12 0 4 r 2 @) W]y — 4] 8* ] — (2 25, g ok
2 oy |2497 =K1y )| ¥z — 4| 2%z = (2497 + T Ka gy )| 2

— 2K27'2:|

B 2—1—77—72[(192@)

272

]l [l @]}z = Al

for each ¥ € V},. Here, we used the constant

_ 4)|PF ]2+ 2+ 7 + T2 K1 gy ) |95 lo + 2Kor?

24T — T2Klg}(:l)

A (3.4.4)

Notice that A > 0 by hypothesis. Also, (r(¥),¥) > 0 is satisfied, for each ¥ €V}, with
|¥l2 = A. By Lemma 3.4.1, there exists ®*+1 € V), with ||®**1||y < A, such that 7(®*+1) = 0.
Equivalently, ®*+1 is a solution of the kth recursive equation in (3.3.18). The theorem follows

now by induction. O

Lemma 3.4.3. If (\I/k)keTK is any sequence in Vy, then
2r (6w 6VWRY = ||5, 0|3 — 16,0513, Vke Ik (3.4.5)
Proof. Let k € Ik. It is easy to see that

1600513 — (|8 07 |13 = (60", 6 0%) — (6,0%, 5,07 + (6,0%, 5,07

3.4.6
— (6, WL 5wk, (3.46)

The conclusion follows from the fact that the right-hand side is equal to 27<5t5t\11k_1 , ptét\llk_1>.
O

To establish the most important energy properties of the discrete model (3.3.18), we will

prove now discrete analogues of the continuous identities (3.2.19)-(3.2.22).
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Lemma 3.4.4. If ® is a solution of (3.3.18) then the following identities hold for each
kelg_q:

Y —1 Yik—1
@[62 H@@kl@]=5ﬂ2 |5 0813 + 1 (517 0%, 5 D), (3.4.7)
e’ytk_l B _ e'Ytk e’ytk _
5 [”wt@;? Lt 1>] = (o ek g0h) + 15— (5 ok, k)
2 2 2
t (3.4.8)
P}/d 6’7 k—1 o o
+ tT@t‘I)? L@,
e’ytk—lf Al i o il SreVtk—1 . o
@[2<”@ﬁ@wy%ﬁﬂ:t2mm¢Mﬁﬂ&mﬁ>
e (3.4.9)
12 a a _ a
S0 (b (BB, /D) — et (1) (B, 5,

and

0 [y (P (@5, 1)) | = e (05 (), 6 ) + 8y iy (F(@E71), 1), (3.4.10)

Proof. Let ® be a solution of (3.3.18), and let k € Ix_;. Using the definition of the difference
operator, adding and subtracting the term exp(’ytk_l)Hét(I)fH% /27, using Lemma 3.4.3 and

simplifying, we obtain

e’ytkfl i 1 efytk — e’ytkfl e’ytkfl e
@[2 M@§W4=2<T)M@ﬂ%—ZrDMﬂﬁ—M@§Wﬂ~@4H)

This readily establishes (3.4.7), and the identity (3.4.8) is proved in similar fashion. On the
other hand,

Y1 f(¢
5 [6 f(tk—1) (6(0/D gk 5/ k-1

2
§eVth—1 g1
A : F(t) (/DB 5D by 1 5 50 f (tr-1)(5TDBEHL (/2 k) (3.4.12)
eVth—1 (0/2) dk+1 s(a/2) ak (a/2) pk §(a/2) Fr—1

Applying the square-root property of Lemma 3.3.7 on the last term, we can readily reach

(3.4.9). Finally, the identity (3.4.10) is proved in an analogous way. O

It is important to point out that the identities (3.4.7)—(3.4.10) may be expressed in
alternative (though equivalent) forms. Some of those alternative expressions are provided in
the Appendix A.2 for convenience. To prove them, one needs to employ arguments similar to

those used in the proofs of Lemma 3.4.4. Using those results, one can readily reach alternative
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conclusions of the following theorem, which summarizes the most important energy properties

of our numerical model.

Theorem 3.4.5 (Discrete energy rate of change). If ® is a solution of (3.3.18) then

5B = et (4P (@5),51 0% ) 4 67y (F(@5 1), 1)

Yt Yty d.eVtk-1
(00, 8,0%) + T (P 0 ) + P — (5,0 k)
4.13)
5te’7tk71 o o eVtk-1 o o (3
2 F(tu) (8P R 6D ) + 2 SCROICIE I S )
5 e’ytkfl
— e f(t1) (08005, 0 0f) + Lo [|8f 3 + et (o 2 o ef ).
Proof. The conclusion readily follows from the identities in Lemma 3.4.4. O

Before closing this section, it is worthwhile to notice that the formulas in Lemma 3.4.4
are consistent approximations of the formulas (3.2.19)—(3.2.22), respectively. This fact will
be used in the following section in order to show the consistency properties in the energy
domain of the discrete model (3.3.18).

3.5 Numerical properties

In this section, we will derive the most important numerical properties of the finite-difference
model (3.3.18). More precisely, we will establish that consistency, stability and convergence
of our numerical scheme. To prove the consistency properties of our methodology, we need
to define the following continuous and discrete functionals:

2 T T
Lolz,t) = 8<g(t2,t) — F(H)A%(z,t) ﬂ%(at’t) +F(¢(x,1)), V(z,t)€Q, (3.5.1)

Lot = 62k — ) (f ()00 68) + 70 ok + 60 F (), V(i k) € I x Ix—1. (35.2)

Theorem 3.5.1 (Consistency). Suppose that f :RT — R and F :R — R are differentiable
functions. If ¢ € Cif(ﬁ) then exists a constant C,C" >0 such that, for any uniform partitions
of Q and [0,T] with respective norms h = (hy,ha,...,h,) and 7, the following are satisfied for
each (j,k) € J xIx_o:

Loy, t) — Lok | O+ [h]3) and  |H(zjte)— HF| <C'(r+ 3. (3.5.3)

Proof. Using the regularity of ¢, f and F, the Mean Value Theorem, Taylor’s theorem and
Lemma 3.3.5, there exist constants C,C3,Cy > 0 and Co; > 0 for i € I, such that

<O, Y(,k) € J x Ik _o, (3.5.4)

’82¢(l’j,tk) 5@ g
j

Ot2 t
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9% (x5t . ,
s ““W—ui”(f(tk)é;)ﬁ) <Coi(r+hY), V(K eJxIxka  (355)
’a‘b(g’t’“) —oMok| <Oy V(i k) € T x Ix_s, (3.5.6)
’F'(gf)(xj,tk)) ~8UF(eh| <Cur?, V() € J x Ik _a. (3.5.7)

The first inequality of (3.5.3) is reached if we take C' as the maximum between C, vCs5, Cy
and Cy; for i € I,,, and after applying the triangle inequality. To prove the second inequality
of (3.5.3), we use again the Mean Value Theorem, Taylor’s theorem, Lemma 3.3.5 and
the regularity assumptions to show that there exist a constant C5 > 0, such that for each
(J, k) € I x Ik 2,

O (i, ti)\ 2 0 Op(xi,tr) || 0(z;,t _
e’ytk ((b(ajtk)> —67tk_1(5t¢? 1)2 < e’Ytk ¢(8,; k) ‘ (b(ajt k) _5t¢f 1
: (3.5.8)
LN J'“)t — n e
et | [P0 gt et — e |5k < O

Similarly, there exist constants Cs,C7,;,Cs € RTU{0} for i € I,,, with the property that

‘W”t’“)¢(xj,tk)—(5t¢§—1)(m¢’?—1) <Cs, (3.5.9)
Oty j
o/ ! 2
‘f(tk) (W) — F(t) (@D B (0P| <Cra(r +hF),  (35.10)
|F(g(@,1) — e F (57| <Cor (3.5.11)

The conclusion is reached now letting C’ being the maximum of C5/2, vCs/2, Cs and C7;/2
for i € I, and applying triangle inequality. O

In order to establish the remaining numerical properties of the finite-difference method
(3.3.18), various crucial lemmas and hypotheses will be needed. The following are some of

the hypotheses which will be required and their consequences.

H; fe€CY([0,T]). As a consequence of this condition and the Mean Value Theorem,
there exists Cy > 0 such that \5§1)f(tk)\ < Cy, for each k € Ix_;.

H, f is positive on [0,7]. This assumption together with the regularity of f in H;
guarantee that there exists C > 0 which depends on f, such that f(¢) > C; for all
t€10,7T].

It is worth pointing out that the function f for the Higgs boson equation in the de Sitter
space-time obviously satisfies these hypotheses. In addition, the following lemmas will be

cornerstones to prove stability and convergence of (3.3.18).
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Lemma 3.5.2. If f is a nonnegative function on R*U{0} and (\I’k)kefx is any sequence in
Vi, then

(il ()0 0R) 600 = 2 (507 £ (1)) (0502 wh 41 gle/ 2wk

% [Mt (f(tk)!w;aﬂ)‘l’ﬂ@) — [t (f(tk—1)||5g(g°‘/2)‘1fk_1|I§)} . Vkelg_.

(3.5.12)

Proof. Using the definitions of the discrete operators, the distributivity property of the inner
product and the square-root properties of the fractional-ordered centered differences, we

obtain

(=" (f(tk)éi‘“)\lf’“) k)

4i {f ton) (—6C WL R — £ty ) (— 6 TR g

S f (t1 ) (=0 TRL Ry f(tk,l)(—(s;a)\p’f—l,q/k—ﬂ (3.5.13)
- [f<tk+1>\\5§a/2>wk+1\\% — ()l 2

+ (f(thm1) = f(tr)) (O gl wh | Vk € Iic_1.

The conclusion of this result readily follows after adding and subtracting the term

f (tk)||5g(ga/ 2)\1!k|]% inside the parenthesis, and combining terms. O

Lemma 3.5.3 (Macfas-Diaz [72]). Let F € C?3(R) and F" € L>(R), and suppose that
((I)k)keTK’ (\Ilk)kETK and (Rk)keTK are sequences in Vy. Let e¥ = ®F — Uk qnd F* =
55;35}7((1)]“) - 5‘(1,17)tF(\Ilk), for each k € T. Then there exist constants Ca,C5 € RT which
depend only on G such that for each m € Ix_1,

m

2r |3 (RF — F*, 60| <27 37 | R¥|3+ Call® |3+ Car 3 1|63 (3.5.14)
k=1 k=0 k=0

Lemma 3.5.4 (Pen-Yu [84]). Let (w*)E_, and (p*)K_, be finite sequences of nonnegative
real numbers, and suppose that there exists C' > 0 such that
m—1

Wt <p"+CT Y W, VmeTk. (3.5.15)
k=0

Then w* < pFeC*™ | for each k € Tk .

In the following result, the constants Cy, C1, Cy and C3 will as Lemma 3.5.3 and its
preceding remark. Moreover, we will let ®¢ = (¢p, 1) and ¥y = (¢pg,?1) denote two sets of
initial conditions of (3.3.18), and the corresponding numerical solutions will be represented

by ® = (@k)kgK and U = (\lﬂﬂ),@K.
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Theorem 3.5.5 (Stability). Let F' € C*(R) and F" € L*®(R), and assume that f € C1([0,T)) is
positive on [0,T]. Let ® and U be solutions of (3.3.18) corresponding to the initial conditions
®y and Vg, respectively, and let ¥ = & —U* for each k € Tx. Define the nonnegative

constants
p=2(Colle® 13+ 11613+ pue | £ (o) |62/ 2 <" 3] ) (3.5.16)
WF = 16 13+ e [F(ta) 16/ DRIB] Wk € T, (3.5.17)

and suppose that the following inequality is satisfied

2
2 (03 + CO) i (3.5.18)
Ch

Then there exists Cy € RY U{0} independent of ® and ¥, such that w* < pe“*7 for each
ke TK

Proof. Tt is easy to see that the sequence (") wefe Satisfies

0Dek — iV (F(14)0SVek) +0 ek + F =0, V(j,k) € T x Ik,
€9 = ¢o(z5) —o(x;), Vjed, (3.5.19)

such that { 1) o _
op '3 = p1(ws) —a(xj), Vi€

Here, we are using the nomenclature of Lemma 3.5.3. On the other hand, according to

Lemmas 3.4.3 and 3.5.2, the following identities are satisfied, for each k € Ik
2 1 1 _
(67k 600" ) = o= [l 13 — 13" 1] (3.5.20)
and
(0% 1 [e% « =
(= (F(ER)8EF), 80ek) = — 2ot f () (017D, 5L/ D k)

1 (3.5.21)

5 (e (FERNSDMIZ) — g (£ (1) 102721 ) |
Let k € Ix_1 and take the inner product of 5§1)5k with both sides of the kth difference
equation of (3.5.19). Substitute the identities (3.5.20) and (3.5.21). Fix m € Ix_1, and take
the sum over all indexes k € I, and use the formula for telescoping sums. After multiplying
both sides by 27, we obtain the identity
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160" 13— 116:°113 + s [ (b )05/ D™ 3] = e [ £ (ko) 0172 3]

—-7235 am)k+a5¥um€h4>_277§:H5S%¢H%_27§:<ﬁ%#ﬁngﬂ.
k=1 k=1
(3.5.22)

Rearranging terms, taking absolute value on both sides, using the upper bound Cj,
applying then Lemma 3.5.3 with R¥ = 0 for each k € Tx, and using Young’s inequality, we
see that

C m
g 77—2(6’ ||5(a/2 k+1||2+c H6 (a/2) k 1” )+C3TZ||5t€kH2
k=1 k=0
P, Co <~ o o
< b S (A IS 4 F ) I35 B) 4 O 3 i1
k=1 k=0
P, Co <~ a a/2) k- —
<5t e 2 [ (PN DERI) + g (f () 867D B) |+ Com T 101
[5=il k=0
p 20 <~ (@/2) k k
R G Z UDIDSEE )+03¢Z||5ts 13
<B (Cg—l-) Z k
=2
(3.5.23)
for each m € I'x_;. Using this inequality and the hypothesis (3.5.18), we obtain
m m 1 m 20 - k m = k
:2(w — QW ><2,0—|-2<03—|—C)7'Zw —w :p+C4TZw, (3.5.24)
L7 k=0 k=0

for each m € Ix_1. Here, we employed the nonnegative constant Cy = 2(C3 + 200). The

conclusion of the theorem readily follows now by Lemma 3.5.4. O
The uniqueness of the solutions of (3.3.18) is now a consequence of Theorem 3.5.5.

Corollary 3.5.6 (Uniqueness). Let F' € C3(R) and F" € L®(R), and let f € C*([0,T]) be
positive on [0,T]. If (3.5.18) holds then any two solutions of (3.3.18) corresponding to the

same initial conditions are equal.

Proof. Let ® and ¥ be two solutions corresponding to the initial data ®g, and define
ek = ®F — Wk for each k € Tg. By Theorem 3.5.5, there exists a constant C; > 0 which is
independent of ® and ¥, such that w® < pe®*™ holds for each k € T. As a consequence,
note that

18063 < o < 2677 (Calle® 3+ 113 + e S (t)IE/DN] ), V€ Taen. (3.5.25)
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But the assumption on the initial conditions guarantee that the Euclidean norms at the
right-hand side of this chain of inequalities are all equal to zero. This means that ||6;¥||2 =0

k

or, equivalently, that e*T! = ¥ is satisfied, for each k € Tr_1. Applying a recursive argument,

we conclude that the two solutions ® and ¥ are the same, as desired. ]
Finally, we establish the convergence property of the finite-difference scheme (3.3.18).

Theorem 3.5.7 (Convergence). Let ' € C*(R) and F" € L*(R), and let f € C1([0,T]) be
positive on [0,T]. If ¢ € Cif(ﬁ) is solution of (3.2.13) corresponding to the initial data ®g
and (3.5.18) is satisfied, then the solutions of (3.3.18) converge quadratically to ¢ in the

| - [|2-norm.

Proof. Let h and T be computational parameters satisfying (3.5.18), and let ® be a solution
of (3.3.18) corresponding to the initial conditions ®g. For each k € T, define €® = ®* — ¢F,
and let R;‘? represent the local truncation error at the point (xj,t;). Notice that the following

problem is satisfied:

07 el — i) (f(ta)” ’?)+vé§”’f+F’“ R, V(Gik) € T x Ik,

(3.5.26)
such that { € —e =0, Vjed

The argument is similar to the proof of Theorem 3.5.5. In a first stage, let k € I 1 and take
the inner product of 5t(1)ek with both sides of the difference equation of (3.5.26). Substitute
the equivalent forms of identities (3.5.20) and (3.5.21), and fix m € Ix_;. Take the sum over
all indexes k € I,,, and use the formula for telescoping sums. After multiplying both sides by

27, we reach
160€™ 13 = 18613 + e [ £ (tm) 152/ €™ 3] = e | £(t0) 167D e 3]

—72(6(1)]‘ ) a/2 ) kit 5(a/2) k— 1> G5 2

- 2772 16D |13+ 27 S (RF — F*, 6Dk,
k=1 k=1

Rearranging terms, taking absolute value on both sides, using the upper bound Cp, applying
then Lemma 3.5.3 with RF =0 for each k € I, and using Young’s inequality, we obtain that

m—1
wm = pm + Cyr Z wk, VYm € TK—I, (3.5.28)
k=0
where Cy is as in the proof of Theorem 3.5.5, and

=2 <02|!e°!!§+ 18013 + e [ 0} 156/2 3] +2r S \R’“\@) . vmelx, (35.29)
k=0



3.6 Results 61

W™ = |61 3+ pe [F (IS D™ ], Vm e T, (3.5.30)

Notice that a convenient simplification in the expressions (3.5.29) is readily at hand when we
consider the initial conditions of (3.5.26). Also, the regularity on ¢ guarantees that there
exists a constant C' > 0 which is independent of h and 7, such that || R[] < C(72+ ||h||?),

for each k € I'x. Moreover, the conclusion of Lemma 3.5.4 yields now that

m
[6:€™)2 <w™ < pmeiT = 4“4 T Z | R¥|13 <4C2e“4TT (72 +||n||3)?, Vm e Tk. (3.5.31)
k=0
Taking square-root on both sides, using the triangle inequality and multiplying by 7, it follows
that
€™ 2 = |€™l2 < 2CeCT2VTr(r2+ |h)|3),  Vme€TIk_i. (3.5.32)

Let k € I_1, and take the sum on both ends of this inequalities, for k € I _;. Using
the formula for telescoping sums, the initial data in (3.5.26) and bounding from above, we
readily observe that for each k € Tk, it follows that ||e¥||2 < C5(72+||h||3), where the constant
Cs = 20e“T/2T3/2 is independent of h and 7. We conclude that the solutions of (3.3.18)

converge to ¢ in the || -||2-norm, as desired. O

3.6 Results

The present section is devoted to provide some illustrative computer simulations of the scheme
(3.3.18). Moreover, a simpler algorithm will be introduced and theoretically analyzed in the
second half of this section. Throughout, we will consider only the one-dimensional problem
p=1, and set M = M;.

For our simulations, we will use the fully discrete discrete scheme (3.3.18), which uses
an implementation of the Newton—Raphson method to approximate real roots of nonlinear
systems of equations. To that end, a maximum number of iterations equal to 20 and a tolerance
of 1 x107% in the infinity norm will be employed. Beforehand, we must mention that the
maximum number of iterations was sufficient to achieve the desired level of tolerance. Indeed,
most steps of Newton’s method reached the desired tolerance in less than 10 iterations. It is
important to point out also that our numerical experiments are motivated by the simulations
obtained in [6]. Following ideas in that article, for each zo € R and R > 0, we define the
function ¢, r: R — R by

¢ ( 1 1 ) if |2 —x0| < R

<p| — — ——— — B

szvo,R<33) = P R? RQ—(x—g;O)Q ) 0 ,
0 if |z — x| > R.

(3.6.1)
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Ezample 3.6.1. Consider the system (3.2.13) with f(t) = e~ %, F(¢) = —3u?¢? + q%)\\dﬂq“qﬁ
parameters vy =1, ¢ =3, A=2 and pu = 3. The diffusion and the potential functions are
those corresponding to the Higgs boson equation in the de Sitter space-time. We restrict
our attention to the spatial domain B = (—1,2) and let 7'=0.03. Computationally, we let
h =0.01 and 7= 0.00005, and set the initial conditions ¢g = ¢0.50.3 and ¢ = 0. Under
these circumstances, Figure 3.2 provides the approximate solutions obtained using our
implementation of the discrete model (3.3.18). Various values of o were used, namely, o = 1.6
(left column), a = 1.8 (middle column) and « =2 (right column). The top row provides the
graphs of the approximate solution of the system as a function of x and ¢, while the graphs
on the bottom correspond to the respective discrete energy densities. The results are in good
qualitative agreement with [6]. Particularly, it is important to point out the presence of

one-dimensional “bubbles”; as predicted by Theorem 3.2.1 when a = 2. 0

(a) () (e)

Figure 3.2 Graphs of the approximate solution (top row) and the respective local energy
density (bottom row) versus x and ¢, of the system (3.2.13) with y =1, ¢=3, A=2, u =3,
F(¢)=—5u2¢? + ﬁ)\wq"‘lqﬁ, f(t)=e"2?, B=(-1,2) and T = 0.03. Computationally,
we let h =0.01 and 7 = 0.00005. We employed oo = 1.6 (left column), o = 1.8 (middle
column) and a =2 (right column). As initial data, we used ¢o = ¢0.5,0.3 and ¢1 =0.

Ezample 3.6.2. Consider the same problem studied in Example 3.6.1, using now the initial
data ¢o = —©0.5,0.3 + ©0.55,0.3 and ¢1 = 0. In this case, observe that the initial profile is the
difference between two “bubbles”. The results of our simulations are shown in Figure 3.3, for

a=1.6 (left column), o = 1.8 (middle column) and o =2 (right column). The results again
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show the presence of moving “bubbles” as before. Again, this fact is in perfect agreement

with the theoretical results available for the case when a = 2. O

(a) (c) (e)

Figure 3.3 Graphs of the approximate solution (top row) and the respective local energy
density (bottom row) versus x and ¢, of the system (3.2.13) with y =1, ¢=3, A=2, u=3,

F(¢) = —%,u2¢2 —+ ﬁ)\|¢|q+1¢, f(t)=e"2?, B=(—1,2) and T = 0.03. Computationally,

h =0.01 and 7 = 0.00005. We used oo = 1.6 (left column), & = 1.8 (middle column) and
a =2 (right column). As initial data, we let ¢o = —¢0.5.0.3 +©0.55,0.3 and ¢1 = 0.

Finally, we will detail a computer implementation of the finite-difference scheme in the
case when the definition of the operator (3.3.10) reduces to 5\(1,1)tF(\I/§) = F'(\If?) The method
below will be easy to implement, but it will have no energy properties associated, as opposed
to the variational scheme (3.3.18). With this convention, multiply the kth difference equation
of (3.3.18) by 272 and rearrange terms algebraically. It is easy to see then that the equation

is equivalent to the expression
M M ©)
E+1 g k+1 k+1 E+1 k 2 k k+1gk—1 k—1 @) gk—1
LM 4 REFIN" g, 0T = 40k — 272 F/(0F) — pfH b~ - RN g0kt (3.6.2)
=0 =0
I#5 I#5
for each j € Ty, where

CF =247+ RGN ke Ty, (3.6.3)
" =2—~1+ Rk_lg(()a), Vkelg. (3.6.4)
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Here, we agree that RF = 72h=f(t},), for each k € Tc. In turn, the set of equations (3.6.2),

for all j ranging in I/, can be rewritten equivalently in vector form as
(2497) 1 + R E© | 084 = 40k — 272G - [(2 —An) [+ RETHO[ O (3.6.5)

for each k € T _1, such that ®° = ¢, and &, ok = ¢,. For the sake of convenience, a Matlab
implementation of an even simpler form of this scheme will be provided in A.3. It is worth
pointing out once more that the simulations obtained in Examples 3.6.1 and 3.6.2 were
obtained using an implementation of (3.3.18), which is more complicated. The computations
were performed in Matlab 8.5.0.197613 (R2015a) on a ©Sony Vaio PCG-5L1P laptop computer
with Fedora 31 as operating system.

In the expression (3.6.5), I is the identity matrix of size (M +1) x (M +1), and we let

( )T ) Vk € Ik, (3.6.6)
:(F’ (@F), F' <I>k) LE@E)) vk € Tx, (3.6.7)
b0 = (¢0(z0), bo(71), .-, do(xn)) ", (3.6.8)
&1 = (¢1(x0),¢1(21),--, 01 (xm)) - (3.6.9)

Obviously, the symbol | in these expressions represents the matrix operation of transposition.
Meanwhile, the matrix H(® has size (M +1) x (M +1). Using the properties summarized in

Lemma 3.3.4, the matrix H(® can be presented as

() (a) (a) ()

90 91 92 9
) TR

H® = gé‘” I TR R (3.6.10)
g](\?) g](\?),l g](\;{),g g(()a)

Theorem 3.6.3 (Solvability). The recursive scheme (3.6.5) has a unique solution for any

set of initial conditions.

Proof. Notice that ®° and ®! are defined through the initial conditions, so suppose that ®*~1
and ®F have been calculated already, for some k € Tx_1, and let A*+1 = (2 +77)I+Rk+1H(a).
Let us represent A1 = (aji), where j,1 € 1. Notice that the properties stated in Lemma
3.3.4 imply that

Z\GJII—R“IZIQJ )= R’““Z R <oy VieTy.  (3.6.11)
l#] Z#J l#]
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This means that the matrix A**! is strictly diagonally dominant, so invertible. As a
consequence, it follows that the kth vector equation in (3.6.5) has a unique solution for Prt1

The conclusion follows now using induction. O

Definition 3.6.4. A real matrix is a Z-matriz if all its off-diagonal entries are non-positive.

Definition 3.6.5. We say that a square real matrix A is a Minkowski matriz if the following

are satisfied:
(i) A is a Z-matrix,
(ii) all the diagonal entries of A are positive, and

(iii) there is a diagonal matrix D with positive diagonal entries, such that AD is strictly

diagonally dominant.

As a side note, the matrices A* of Theorem 3.6.3 are Minkowski matrices. Minkowski
matrices are important in numerical analysis because they are nonsingular matrices, and all
the entries of their inverses are positive numbers. Several characterizations of Minkowski
matrices can be found in [86]. Moreover, it is important to remark that the matrices A* do

not depend on .

Lemma 3.6.6 (Chen et al. [17]). Let A be a real matriz of size M x M that satisfies

M
> lagl <laal =1, Vi€l (3.6.12)
j=1
J#i
Then |[v]|oo < ||Av||, s satisfied for all v € RM.

In the following results, A* will denote the matrix introduced in the proof of Theorem 3.6.3.
Moreover, B¥ will be the matrix of size (M +1) x (M +1) defined by B¥ = (2—~7)I+RFH(®),
for each k € I k.

Lemma 3.6.7. Ifk € I and ® €V} then ||| oo < ||A*®||o0-
Proof. Using the same argument as in the proof of Theorem 3.6.3, we readily note that

M

S Jajl < R < 1497+ R () = Jay| 1, VjeTw. (3.6.13)
1=0
I#]

The conclusion is now a straightforward consequence of Lemma 3.6.6. O

Definition 3.6.8. For each real matrix B of size M x M, the infinity norm of B is defined
by

M
. M — —
HBHOO:sup{HBvHOO.UER such that HUHOO—l}—lg%)](W;]bU\. (3.6.14)
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Lemma 3.6.9. Let C' >0 satisfy |f(t)| < C’, for all t €[0,T]. If y7 <2 then
IB*|loo < 2—y7+272071C"g\™, eIk (3.6.15)

Proof. Beforehand, notice that B is a symmetric matrix. Now, let j € T; and observe that

M M 00
DIl =27+ BEGEY + REY 10| < 297+ RhgY — RF 37 g
1=0 =0 l=l;000 (3.6.16)
=2 —’)/T+2ng(()a).
Obviously, RF < 72h=1C’ g((]a)7 whence the conclusion of the theorem readily follows. O

The following result establishes the stability of the linear scheme (3.6.5). The quadratic

convergence of this method will be obviously a consequence of Lax’s equivalence theorem.

Theorem 3.6.10 (Stability). Fiz h,7 € RU{0} such that v <2. If f is bounded on [0,T]
and F' is Lipschitz on R then there exist constants C1,Cy € RTU{0} such that, for any two
solutions ® and ¥ of (3.3.18) corresponding to the initial conditions ®y and Vo, respectively,
the following is satisfied:

1657 oo < C1l1€% |00 + C2ll (|00 Vk eIk 1. (3.6.17)

Proof. Beforehand, observe that the hypotheses guarantee that there exists C’ > 0 such that
(3.6.15) is satisfied. On the other hand, let C” > 0 be a Lipschitz constant for the function
F’" on R. Then

1" floo < AN @+ — TFFY) oo < 4le¥]lo0 + 272G — G lloo + 1 B 15 |oo

(3.6.18)
< (44272C") ¥ oo + 2= 47 + 27207 C g |1EF oo, VK € I

Using a recursive argument, it is easy to show that there exist constants C7,Cs > 0 which
are independent of ® and W, such that the inequality (3.6.17) is satisfied. O
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Conclusions

Conclusions from Chapter 1

In this work, we considered a multi-dimensional equation with an arbitrary potential, general
time-dependent diffusion and an energy function. Motivated by these facts, we proposed a
finite-difference discretization of our model. The scheme considers an associated discrete
energy and we established a formula for the discrete rate of change of energy. The methodology
was implemented computationally, and some simulations were produced.

The simulations are in qualitative agreement with some results available in the literature
on the presence of bubble-like solutions. We confirmed numerically that the energy of Higgs
boson equation in the de Sitter space-time is a decreasing function of time, in agreement
with the theory in the literature. On the other hand, various avenues of research open after
the completion of this work. To start with, the rigorous analysis of the stability and the
convergence of the scheme proposed here is a task that must be tackled in a future work.
Moreover, extending the present approach to the three-dimensional scenario would be a
physically meaningful direction of investigation. The use of such methodology could be
helpful in elucidating novel results on the solutions of Higgs boson equation in the de Sitter

space-time.

Conclusions from Chapter 2

In this work, we investigated the radially symmetric solutions of a generalization of the Higgs
boson equation in the de Sitter space-time. The model investigated here is a three-dimensional
system with initial-boundary data on a sphere with center at the origin of R3. The system
has an energy functional which is dissipated with respect to time, and we expressed the
mathematical model, the total energy and the rate of change of energy in terms of the new
radial variable. Using a finite-difference methodology, we proposed an implicit discrete model
to approximate the solutions of the radially symmetric Higgs equation of interest. At the
same time, a discrete form of the total energy of the system was provided, and we showed that
the discrete model is a dissipative technique. The existence of solutions for any set of initial

conditions was established using Brouwer’s fixed-point theorem, and we provided a formula
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for the dissipation of energy. The numerical properties of quadratic consistency, stability
and quadratic convergence were theoretically proved. The uniqueness of discrete solutions
was obtained as a consequence of stability. It is worth pointing out that the properties
of stability and convergence were also proved using a discrete form of the energy method.
Some numerical simulations were provided to show the effectiveness of our approach. In
particular, we provided illustrations of radially symmetric solutions of the mathematical
model, and exhibited the presence of bubble-like solutions of the mathematical model. For
the convenience of the reader and for reproducibility purposes, we also provided Matlab®
functions to obtain the approximations to the solutions of the continuous model. In various
senses, this manuscript improves some previous reports available in the literature to solve
numerically the Higgs boson equation in the de Sitter space-time.

After the completion of this work, there are various avenues of research which remain open.
From the physical point of view, the present methodology and the code available at the end of
this work may be helpful simulation tools in the investigation of radially symmetric solutions
of the Higgs boson equation in the de Sitter space time. However, from the theoretical point
of view, the applicability of the present approach to other different problems may be also a
topic of interest in various areas of applied mathematics. As one of the reviewers pointed out,
the present approach and the theoretical analysis may find applications in the investigation of
the traffic dynamics on transportation networks [58, 38, 83, 24, 22], general urban networks
[20, 12, 15] and urban networks and supply chains [21, 23]. Moreover, another topic of interest
may be the feasibility to extend the present approach using differential quadrature methods
[73, 105, 106]. In addition, a possible extension of the present methodology to fractional
forms of variants of the Higgs boson equation in the de Sitter space-time. Some progress has
been reported already [63], but the design of fully Hamiltonian schemes for dissipative wave
equations is still a question whose answer is missing in the literature. There are already some
reports available in the literature in those scenarios [64, 70, 65], but most of the schemes

proposed in those works are Hamiltonian discretizations in the regimes without damping.

Conclusions from Chapter 3

For the first time in the literature, the present work reports on a finite-difference discretization
for the Higgs boson equation in the De Sitter space-time, which is capable of preserving
the energy properties of the continuous model. The model investigated in this manuscript
is actually a general form of the Higgs boson equation. Indeed, the mathematical model
investigated in this work considers the presence of fractional diffusion of the Riesz type, a finite
(though arbitrary) number of spatial dimensions, an extended time-dependent diffusion factor,
a generalized potential function and an arbitrary constant damping coefficient. We noted that
the mathematical model has an associated energy functional, and we calculated its dissipation

of energy. The finite-difference model proposed to solve the continuous system also considers
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a discretized form of the energy functions, and the discrete system satisfies energy properties
which resemble the continuous counterpart. In that sense, the numerical integrator is a three-
step implicit Hamiltonian methodology. We proved thoroughly the consistency properties of
both the discrete equations of motion and the discrete energy densities. The method is a
stable technique which is quadratically convergent. Some simulations were conducted in order
to assess the applicability of the methodology. In particular, our simulations exhibited the
existence of “bubble” solutions in the non-fractional scenario, when the analytical apparatus
available in the literature predicted them. It is worth pointing out that these structures were
also found in the fractional case, for which no analytical theory is available to this day.
Before closing this work, we must mention that there are various avenues of research
which still remain open, not mentioning the potential physical applications [66, 68, 67]. For
example, the methodology reported in this work is an implicit technique which is difficult to
be implemented computationally for dimensions higher than 1. A natural question is whether
it is possible to provide an explicit discretization for the model (3.2.13) which can alleviate
this shortcoming. Moreover, in view of the physical relevance of the three-dimensional
scenario and the computational cost for that case, it would be expected to wonder if parallel
implementations of such explicit techniques. Such computational implementation would be a
helpful tool in the investigation of the solutions of fractional forms of Higgs boson equation in
the de Sitter space-time and, in particular, in the search for more analytical conditions which
guarantee the existence of “bubble” solutions. Also, it is important to point out that the
discrete methodology (3.3.18) has interesting variational properties. However, the expression
for the discrete rate of change of energy provided in Theorem 3.4.5 cannot be simplified to
agree with the conclusion of its continous counterpart, Corollary 3.2.6. This is perhaps the
most important analytical limitation of our approach. Various discretizations for the discrete
energy can be proposed, but the present is the expression that provides the most interesting

structural and numerical properties.
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Al

In this appendix, we will provide a Matlab® implementation of the finite-difference scheme
(2.3.11) to approximate the solutions of the problem (2.2.10). The code may be modified and
improved freely by the interested reader. Various input and output parameters are employed
in this implementation of the numerical model, all of them related to the mathematical model
and the computational setting described in the previous sections. The relation between the

computational variables and the model /numerical parameters is described next.

e Input parameters. All the input parameters may be modified within the Matlab®

code.

Model parameters. Those parameters correspond to the expression of the
problem (2.5.1).

* lambda= \.

* MU= [L.

Space-time domain parameters.
x* T="T.

* L=L.

Computational parameters.
* h=h.

* tau=r.

Initial conditions.

* phiO= ¢y.
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* phil= ¢;.

e Output variables.

x r=(rp) K.

* PSI= (U)K .
+ H= (H[) [,
* t= ().

* E= (B");L,.

function [r,PSI,H,E] = HiggsRadial

lambda = 2;
mu = 3;

L =1;

T = 7;

tau = 0.002;

h = 0.002;

r = (h:h:L)"';

t = (0:tau:T) ';
M = size(r,1);
N = size(t,1);

phi0 = 3xB(r,0.5,0.3) ';
phil = OxphiO;
psi0 = r.*xphi0;
psil = r.xphil;

PSI1 = zeros(M,1);

H = zeros (M,N—2);
E = zeros (N—2,1);
J = zeros (M,M) ;
F x = zeros(M,1);

S = ones(M,1);
1 = 1;
PSI1 = (2% psi0 —2xtauxpsil
—f(t(1))*(tau/h) 2% ([psi0 (2:M);0] —2xpsi0O+[0; psiO (1:M-1)])
—3*xtauxpsiO+tau”2*r.xFprim(phi0))/(2+3*xtau) ;

PSI = zeros (M,N—2);
PSI(:,1:3) = [PSI1—2%taus*r.xphil,r.*+phi0, PSI1];

for n=3:N-1
PSI(:,n+1) = (2*PSI(:,n)—PSI(:,n—1)...
4+ f(t(n—1))*(tau/h) 2.« ([PSI(2:M,n); 0]—2%PSI(:,n)+[0;PSI(1:M—=1,n)])...
+ 3*xtauxPSI(:,n)—tau”2*r.+«Fprim (PSI(:,n)./r))/(1+3«tau);
1 =1;
S = ones(M,1);
while 1<100 && norm(S,inf)>10"(—9)
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1 = 1+1;
F x = PSI(:,n+1) — 2«PSI(:,n) + PSI(:,n—1)...
— f(t(n—1))*(tau/h) "2.%x([PSI(2:M,n); 0]—2*PSI(:,n)+[0; PSI(1:M—1,n)]) ..
+ 3xtaux( PSI(:,n+1)-PSI(:,n) ) + tau 2xr.*«Fprim(PSI(:,n)./r);
= zeros (M,M);
((0:M=1)sM+(1:M)) = 1 + 3xtau;
S = linsolve (J,—F_x);
PSI(: ,n+1) = PSI(:,n+1) + S;
end
H(:,n—2) = 4xpixexp (3%t (n—2)) (...
0.5/taux( PSI(:,n+1)-PSI(:,n) ).72 ..
+1.5/(2*tau)*(PSI(:,n+1)—PSI(:,n)).*x(PSI(:,n+1)+PSI(:,n))...
+(0.5/h72)«f(t(n—2)) x([0; PSI(2:M,n+1)]—PSI(:,n+1)).*([0;PSI(2:M,n)]—PSI(:,n))
+r.72.%xF(PSI(:,n)./1));
E(n—2) = hxsum(H(: ,n—2));
end

J
J

end

function Fp_k = Fprim(phik)

mu = 3; lambda = 2;

Fp_k = —mu~2xphik + lambdaxabs(phik)."2.xphik;
end

function F_k = F(phik)

mu = 3; lambda = 2;

F k = —0.5.«xmu"2+phik.”2 + 0.25xlambdaxabs(phik)."4;
end

function y = f(t)
y = exp(—2%t);
end

function Bb = B(r,C,R)
Bb = exp( (1/R72) — 1./( R2—(r—C)."2 ) ).x(abs(r—C)<R);
Bb( isnan( Bb ) ) = 0;
Bb = Bb';

end

A.2

This section is devoted record some alternative expressions of the equations (3.4.7)—(3.4.10).
With such expressions, one can establish alternative forms of the discrete rate of change of
energy given in Theorem 3.4.5. Those expressions are provided in the following lemma, which

is stated without proof in view of the similarity to Lemma 3.4.4.

Lemma A.2.1. Let ® € V), be a solution of (3.3.18), and (j,k) € J X Ix_o. The following
identities hold:

1 _ 5t€’ytk’_1 _ 2 1
500 [T 0@ T2 ] = 2 i @h 2+ 0t (5P ) o k)
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A.3

The following is a Matlab implementation of the numerical model (3.6.5). It is important to
mention that the code considers exact initial data. Some straightforward changes readily
lead to the implementation of the full finite-difference scheme (3.6.5).

function [x,t,phi3,LocalE, TotalE]=higgs

function y=ball (x,C,R)
L=length (x);
y=zeros (1,L);
for 1=1:L
if abs(x(1)—C)<R
y(l)=exp(1l./R.72—1./(R."2—(x(1)—C)."2));
end
end
end

a=—1;

b=2;

T=0.03;
h=0.01;
tau=0.00005;

mu=3;
alpha=2;
gama=1;
lambda=2;

x=a:h:b;
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t=0:tau:T;

Me=length (x);
K=length (t);

g=zeros (1,M);

g(1)=gamma(alpha+1)/gamma(0.5*alpha+1)"2/h"alpha;

for k=1:M-1
g(k+1)=(1—(alpha+1)/(0.5xalphatk))*g(k);

end

I=eye (M) ;
H=zeros (M,M) ;
for i=1:M
for j=1:M
H(i,j)=g(abs (i—j)+1);
end
end

R=tau."2%exp(—2.%t)./h"alpha;

phil=ball (x,0.5,0.3) ';
phi2=phil;

TotalE=zeros (1,K);

fracl=Hxphil;
F1=—0.5.*xmu.”2.%phil.”2+40.25.xlambda.xabs(phil) . 4;

for k=2:K—1
A=(24+gamaxtau).* [+R(k+1).xH;
B=(2—gamaxtau) .* [4+R(k—1).%H;
G=lambda.* phi2.*xabs(phi2).”2—mu.”2.% phi2;
v=4%phi2 —2.xtau.”2.*G-Bxphil ;

frac2=Hxphi2;

F2=—0.5.xmu.” 2.+ phi2.72+0.25.xlambda.* abs (phi2) . " 4;

LocalE=exp (gamaxt (k—1)).*(0.5.%(phi2—phil)."2./tau/tau...
+0.25.xgama.* (phi2—phil) .*( phi2+phil)./tau...
+0.5.xexp(—2xt (k—1)) .*frac2.xfracl +0.5.%(F14+F2));

TotalE (k)=tauxsum(LocalE) ;

phi3=linsolve (A,v);
phil=phi2;
phi2=phi3;
fracl=frac2;
F1=F2;
end
end

In light of this code, the method (3.6.5) is obviously a simple scheme in the sense that
its computational implementation is relatively easy. Indeed, once that the matrices A and
B of the code have been constructed at each iteration, the resolution of the linear system

describing (3.6.5) is straightforward. In our case, we have used the Matlab function linsolve
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to solve the linear system. It is important to point out that the matrix A is a full matrix
in the fully fractional case. This fact could result in a slow performance of the scheme for
relatively large matrices. This method could be combined with the full nonlinear scheme

(3.3.18) to provide the initial approximations needed by Newton’s method.
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