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Abstract: We consider position dependent random maps T = {71, 72, "+ ,TK;P1,P2, "+ ;DK }
such that T preserves a unique absolutely continuous invariant measure p* with density f*, where
{m1,72,-++ , 7k} is a collection of nonsingular maps on [0,1] into [0,1] and {p1,p2, - ,px} is a
collection of position dependent probabilities on [0,1]. A piecewise quadratic Gelerkin projection
method for approximating f* is developed. We present a proof of convergence of the piecewise

quadratic Gelerkin projection method for random maps. We also present a numerical example.
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1. Introduction

Absolutely continuous invariant measures of position dependent random maps play
important roles in understanding statistical properties of trajectories and chaotic
nature for position dependent random maps. In this article, we describe a piecewise
quadratic Gelerkin projection method for the approximation of absolutely contin-
uous invariant measures for position dependent random maps. A random map T
on a set X is a special type of random dynamical system which consists a number
of transformations from X into itself, where the process switches from one map to
another map according to fixed probabilities [13] or, more generally, position de-
pendent probabilities [8]. Random maps have application in the study of fractals
[2], in modeling interference effects in quantum mechanics [4], in computing metric
entropy [14], and in forecasting the financial markets. It is well known that fixed
points of Frobenius-Perron operator of a dynamical system are invariant densities
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of absolutely continuous invariant measures of the system. The Frobenius-Perron
equation is a functional equation and it is difficult to solve this equation except in
some simple cases. Approximation of invariant measures is one of the major research
topics in ergodic theory and dynamical systems.

Ulam’s method is one of the most used and the best understood method among
numerical methods for the approximation of absolutely continuous invariant mea-
sures for deterministic maps [16, 11] and random maps [8]. For deterministic dy-
namical systems, piecewise linear approximation methods are described in [6, 5]. In
[7] Froyland described a piecewise constant Ulam’s method for random maps with
i.i.d. probabilities. For position dependent random maps, Goéra and Boyarsky de-
scribed Ulam’s method in [8]. Moreover, piecewise linear methods were developed in
[9, 10] for the approximation of absolutely continuous invariant measures for posi-
tion dependent random maps. Recently, based on the Gelerkin projection principle
applied to subspaces spanned by continuous piecewise quadratic functions, Tian,
Ding and Rhee in [15] described a piecewise quadratic method for the computation
of absolutely continuous invariant measures for deterministic dynamical systems. In
this paper, we propose a piecewise quadratic Galerkin Projection method for the
approximation of absolutely continuous invariant measures for position dependent
random maps. Our results are generalizations of results of Tian et al. [15].

In Section 2 we present the notation and summarize results we shall need in the
sequel. In Section 3 we describe a piecewise quadratic Galerkin Projection method of
approximating invariant measures for random maps with position dependent proba-
bilities. We present convergence analysis of piecewise quadratic Galerkin Projection
method in Section 4. In Sectioin 5 we present a numerical example.

2. Random maps, the Frobenius-Perron operator and invariant measures

Consider the measure space (I = [0,1],8, ). Let 7, : [0,1] — [0,1],k =1,2,--- , K|
be piecewise one-to-one and differentiable, nonsingular transformations on a common
partition J = {Ji,J2,---,Jy} of [0,1]. Let V(.) be the standard one dimensional
variation of a function, and BV ([0, 1]) be the space of functions of bounded variation
on I equipped with the norm || . |[gy= V(.)+ || . |1, where || . ||; denotes the L' norm
of a function. A position dependent random map T on I with position dependent
probabilities is defined as

T = {r,72, - ,7x;p1(x),p2(x), - ,pr(2)},

where {pi(z),p2(x),--- ,px(z)} is a set of position dependent probabilities on I.
For any = € I,T(z) = m(z) with probability py(x) and, for any non-negative
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integer N,TV(x) = 7Tk © Thy_, © -+ O Tk, (z) with probability pry (Tky_, © <+ ©
Thy (E)Plin_ (Thy_o © -+ © Thy () - . . P, (). A measure p is T-invariant if and only
if it satisfies the following condition [8]:

K
=Y [ alduo) (2.1)
k=1"Tk (A)
for any A € B.
The Frobenius—Perron operator of T is given by [8]:
K
(Prf)(x) =) _ (Pr.(pxf)) (@), (2:2)
k=1

where P, is the Frobenius-Perron operator associated with the transformation 7
[3] defined by

P = S L (23)

(2
ze{Tgl(z)}‘ k()|

where, for any z, the set {7, L(x)} consists of at most ¢ points.. It can be easily shown
that (i) Pr: LY([0,1]) — L'([0,1]) is a linear operator; (ii) Pr is non-negative, i.e.,
f € LY[0,1)) and f > 0=> Prf > 0; (iii) Pr is a contractive, i.e., || Prf [1<]| f |1,
for any f € L'([0,1]); (iv) Pr satisfies the composition property, i.e., if T and R are
two position dependent random maps on [0, 1], then Prog = Pr o Pg. In particular,
for any n > 1, P} = Ppn; (v) Ppf = f if and only if = f - A is T-invariant;

Bahsoun and Goéra proved the existence of an absolutely continuous invariant mea-
sure for a class of random maps (see [1]).

Lemma 2.1. [I] Let T = {11, 72,...,7x;p1(x),p2(x),...,px (z)} be a position
dependent random map, where 13, : [0,1] — [0,1],k = 1,2, ..., K are piecewise one-
to-one and differentiable, nonsingular transformations on a common partition J =
{J1,J2, e ,Jq} of [0,1]. Let gi(z) = D (@) Jk=1,2,..., K. Assume that the random

EACI
map T satisfies the following conditions: (i) S0 gr(x) < a < 1,z € [0,1]; (ii) gx €
BV([0,1]),k = 1,2,..., K. Then, for any f € BV([0,1]), Pr satisfies the following
Lasota-Yorke type inequality:

VioyPrf < AVipyf +B | f 1, (2.4)
K K
where A = 3a + lngl?giql; Vy,gr and B = 2Ba + 3 gzagquz_l V7, 9x with
1
8 = max

1<i<qg A(J;)
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Proof. See [1].
U

Let z € [0,1]. Then for any N > 1 we have, TV (x) = 74\ 0 Thy_, © ** O Tk, ()
with probability

Pry (TkN—l O+ 0Tk (x))pkN—l (TkN_Q O+ 0Tk (.%')) - Pky ((E)
For w € {1,2,..., K}V, define

T,(z) = TN(x),

Po = Pky (7_ka1 O 0Tk (x))pkal (7_ka2 00Tk (x)) <o Pk (x)’
Puw
= ,Wn = ma Vi

we{lvzva}N
Based on Lemma 2.1, Bahsoun and Gora has proved the following Lemma for the
iterates of Pr:

Lemma 2.2. Let T be a random map satisfying conditions of Lemma 2.1 and
N be a positive integer such that Ay = 3aN + Wy < 1. Then

Vioy PR f < AnVigf + Bw || f |1, (2.5)

where, By = By (2 + Wy), By =

max ——.
Leg™) A(L)

Using Lemma 2.1 and Lemma 2.2, the following theorem was proved in [1] for
the existence of an absolutely continuous invariant measure of random maps:

Theorem 2.3. [1] Let T = {11, 72,...,7x;p1(x),p2(x),...,pr} be a position
dependent random map satisfying conditions of Lemma 2.1. Then, T has an invari-
ant measure which is absolutely continuous with respect to Lebesgue measure. The
operator Pr is quasi-compact in BV (I).

3. A piecewise quadratic Galerkin projection method for position
dependent random maps

We consider position dependent random maps

T ={r,72,...,7k;p1(x), p2(2),...,px(x)}
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satisfying the following assumptions:
K K
(A) there exists A = 3o + 1%152((1; Vygr <1land B =2Ba+ 1%1?5((1; Vy,gr >0

with f = max such that Vf € BV ([0,1])

1
1<i<q \(I;)

ViouyPrf <AVpyf+B| f - (3.1)

(B) T has a unique acim g with density f*.

Note that the invariant density f* of the unique acim p is the fixed point of the
Frobenius-Perron operator Pr. In the following, we describe a piecewise quadratic
Galerkin projection approximation scheme for f* and we present the proof of con-
vergence of our approximation scheme.

Let P™ = {I,I5,...,I,} be a partition of [0,1] into n equal subintervals,
where I; = [a;—1,0a;],a; = ih,i = 1,2,...,n,a0 = 0,a,, = 1,h = % For convenient,
we consider n = [ - ¢, where [ is a positive even integer and ¢ is the number of the
sub-intervals of the partition J, (see Sec. 2), where the maps 7,k = 1,2,...,q of
the random map T are piecewise non-singular. Let A c L(]0,1]) be a subspace
of L' consisting of functions which are piecewise quadratic on the elements of the
partition P, that is,

AW =14 ¢ e C0,1],¢|1, € Pola(L;),i =1,2,...,n},

where C°[0,1] is the class of continuous functions on [0, 1] and Poly(I;) is the class
of quadratic functions on I;. Consider the functions g1, g2 : R — [0, 1] defined by

(z+1)?, —-1<z<0,
g(r)=<¢ (x—1)% 0<x<1, (3.2)
0, otherwise.

2r(l—xz) , 0<z<1,
92(z) = (3.3)
0 , otherwise.

Consider the basis functions {¢g, @1, .., ¢on} of A, where

r — I X
G2(w) = g1(=5—),i = 0,1,2,....m
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and
T — Ti—1

$2i-1(2) = g2 A

This basis {¢g, @1, ..., Pan} is a 2n + 1 dimensional subspace of A™) and it has the
following properties.

1. supp(¢g) = (0,h) and supp(¢an) = (1 — h,1);

),i=1,2,...,n

2. supp(¢a;)
)h, ih), i

((1 — 1)ha (1 + 1)h)’1 = 152”' S., = 1 and Supp(¢2i*1) = ((1 -

17 n;

3. 327 ¢i(x) = 1,Vx € [0,1].

Let Q, : L'(0,1) — A be a a projection operator from L'(0,1) onto the subspace
A" such that for any f € L'(0,1) the residual function f — @, f is orthogonal to
LY(0,1), that is,

1
<f—Qunf o >:/0 (f = Qnf)(z)pi(x)dr =0,V i=0,1,2,...,2n.

In other words, for any f € L'(0,1), Q,f is the unique function in A™ such that
<Qnf,¢i >=<f,¢; >Vi=0,1,2,...,2n. (3-4)

Let Qnf = Z?Zo ¢j¢;. Then the constants ¢y, c1, ..., c2, are unique solutions of the
following system of equations:

2n
o< bjidi >=<f. i >Vi=0,1,2,... 20, (3.5)
j=0

Let Pr: L'(0,1) — L'(0,1) be the Frobenius-Perron operator of the random map
T. We define an operator P, : A — A ag follows:

Pof = QnoPrf, f e A (3.6)

The fixed points of the Frobenius-Perron operator Pr are invariant densities of ab-
solutely continuous invariant measures of the position dependent random map 7.
Numerical computation of the density function of acims for the position dependent
random map is equivalent to solve the following finite dimensional fixed point equa-
tion:

Pof =f,feAm. (3.7)
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Proposition 3.1. For any n > 0, there exists a nonzero f, € A" such that
fn Is a fixed point of P, that is,
Pofn = fn.
Proof. Using (3.4) and (3.6), the fixed point equation (3.7) reduces to
< Prf,¢; >=< f,¢; >,Vi=0,1,2,...,2n. (3.8)

Let f = Z?Zo dj¢;. Then, (3.8) reduces to

2n 2n
D dy < Prgj,¢i >=Y dj < ¢j,¢i >, foralli=0,1,2,...,2n, (3.9)
=0 =0

Let A = (a;;) and B = (b;;),0 < 4,5 < 2n, where (a;;) =< Proj, ¢ >,
(bij) =< ¢j, 05 >, Pr = Zszl P, and P;_ is the Frobenius-Perron operator of
Tr,k =1,2,..., K. Then, from (3.9) we obtain

(A—B)d=0,d = (dy,dy,...,do,) €R™, (3.10)
where E’ is the transpose of E. Now, for each 0 < j < 2n,
2n 2n
Y ay = < Préjdi>=Y < Proj,¢i >
i=1

i—1
2n

= < PT¢jaZ¢i >=< Pro;,1>
i—1

2n
= <¢pl1>=) <o i >

i=1
2n
= > by
i=1

Thus, (1,1,...,1) is a left eigenvector of A — B with eigenvalue 0 and hence there
is a right eigenvector d of A — B with eigenvalue 0.

O

Let d = (do,dy,...,d2,)" be a nonzero solution of (3.10) such that || f, 1= 1,
where

2n
fo = _dig;. (3.11)
i=1
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We define f, = 22"1 d;¢; as an approximation of the fixed point of the Frobenious-

1=
Perron operator Pr, that is, for each integer, n > 1, f,, is an approximation of f*.

The following two lemmas (Lemma 3.2 and Lemma 3.3) are important lemmas
for the convergence analysis of the piecewise quadratic Galerkin projection method.
For proofs, see Proposition 4.1 and Proposition 4.2 in [15].

Lemma 3.2. The sequence {Q,} of operators Q,, : L'(0,1) — A is uniformly
bounded by 4—27 in norm and converges strongly to the identity operator.

Lemma 3.3. Let f € BV(0,1) be absolutely continuous. Then for any n,

VQnf<321\/ 1.

4. Convergence analysis of piecewise quadratic Galerkin projection
method for position dependent random maps

Lemma 4.1. Let T = {r,79,...,7x;p1(x),p2(x),...,pr(x)} be a position
dependent random map satisfying conditions satisfies conditions of (A) — (B) such
that the constant A in (3.1) satisfies 327A < 1. Let f, be the sequence of normal-
ized approximate densities defined in (3.7). Then the sequence {V; f,} is uniformly
bounded.

Proof.

where 0 < 327TA < 1, and B > 0. Since || f, |1= 1, we have Vi f, < 2305 < oo,
Thus, the sequence {V7f,} is uniformly bounded.
[

Theorem 4.2. Let T = {m,19,...,7x;p1(x),p2(),...,pr(x)} be a random
map with position dependent probabilities. Assume that the random map T" satisfies
conditions of (A) — (B) and T has a unique acim with density f*. Let f, be the
sequence of approximate densities of f* from interpolation method described above.
Then, lim,, o || fr, — f* ||1=0..

Proof. From Lemma 4.1, the sequence {f,},>1 is uniformly bounded in varia-
tion. By Helly’s Theorem, {f,},>1 is pre-compact. Let {f,, } be a subsequence of
{fn}n>1 and f,,, converges to g € L([0,1]). Now,

I Prg—g lh
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< g = far It + | frn, — Quy © Prfu, 11
+ || Quy © Prfn, — Qn, o Prg |1 + || Qn, o Prg— Prg |1 .

H g — fnk Hl_) 0 as n — oo because fnk — g H fnk - an © PTfnk le 0
because Qn, © Prfn, = Poyfo, = far- || @ny © Prifn, — Qn,, © Prg |i— 0 because
Q" o Prfp, — Qn, © Prg = Qn, © Pr(fn, —¢g) and (fn, —g9) — 0 as n — oo.
Finally,| Qn, © Prg — Prg |1= 0 because Q,, h — h for all h € L'([0,1]). Thus,
Prg = ¢g. By the uniqueness of the fixed point of Pr we have shown that all the
convergent subsequences of {f,} converges to the same density g = f*. This shows
that lim, o fr = [

O

5. Example

In this section, we consider a position dependent random map 7T satisfying (A)—(B)
with unique invariant density f* and we apply our piecewise quadratic Galerkin
projection scheme described in the previous Section 3. Moreover, we find the L'
norms || f* — f,, ||1, for some n > 1, where f,, is an approximation of f*.

Example 5.1. We consider the position dependent random map

T = {m(x), m2(x); p1(2), pa(2)},
where 71,79 : [0,1] — [0, 1] are defined by

2z, ngg%,

2¢ — 1,

2 0<az<i,
pi(z) =
i, I<a<y,
and . .
5, 0<z<3,
pi(z) =
2, 3<z<l,
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Figure 1: The graph of the actual density f* and the approximate density
f’lh n= 4

It is easy to show that the random map T satisfies conditions of Theorem 2.3 (see
[1]). Therefore, the random map has a unique acim p* with normalized density
f*. In fact, the normalized density f* = [%, %} . In the following, we compute L'—
norm || fp, — f* ||1 using Maple 18 and estimate the convergence of the approximate
density f, to the actual density f* for our piecewise quadratic Galerkin projection

method.

n | N fn=1"1a
4 ] 0.1647736195
8 | 0.1086689286 |
16 | 0.0670454565

The graph of the actual density f* and approximate densities f,,n = 4,8, 16 are
presented in the following figure.



International Electronic Journal of Pure and Applied Mathematics — IEJPAM, Volume 12, No. 1 (2018)

A PIECEWISE QUADRATIC GALERKIN PROJECTION... 139

0.51

Figure 2: The graph of the actual density f* and the approximate density
fm n= 8

Figure 3: The graph of the actual density f* and the approximate density
fn,n = 16.
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