IMPLICIT RUNGE-KUTTA METHODS FOR LIPSCHITZ
CONTINUOUS ORDINARY DIFFERENTIAL EQUATIONS *

XIAOJUN CHEN' AND SAYED MAHMOUD#

Abstract. Implicit Runge-Kutta(IRK) methods for solving the nonsmooth ordinary differential
equation (ODE) involve a system of nonsmooth equations. We show superlinear convergence of the
slanting Newton method for solving the system of nonsmooth equations. We prove the slanting
differentiability and give a slanting function for the involved function. We develop a new code based
on the slanting Newton method and the IRK method for nonsmooth ODEs arising from structural
oscillation and pounding. We show that the new code is efficient for solving a nonsmooth ODE model
for the collapse of the Tacoma Narrows suspension bridge, and simulating 13 different earthquakes.
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1. Introduction. Let D C R™ be a domain, p : D — R™ be a continuously
differentiable function and f : D — R™ be a continuous function. The function f is
not necessarily differentiable.

We consider the following system of nonsmooth ordinary differential equations of
the first order

dp(u)
o = fw, =0 (11)
u(0) = wo,

where u € R™. Here smoothness refers to continuous differentiability. It is known
that if f is Lipschitz continuous, then (1.1) has a unique solution in a certain interval
[0,77] [9]. Moreover, it is shown in [2] that f is Lipschitz continuous if and only if
f is slantly differentiable. A slanting Newton method can be defined in appropriate
function spaces. The concept of slanting differentiability of f means that f has a
slanting function f° such that

flu+ Au) = fu) = f2(u+ Au)Au = of[| Aul]).
This property ensures that the slanting Newton method
uk+1 _ uk _ fo(ulc)—lf(ulc)

has a superlinear convergence rate [2].

Note that though the function f is nonsmooth, the solution of (1.1) may be
smooth (continuously differentiable). See the example of the collapse of the Tacoma
Narrows suspension bridge in Section 4. In this paper, we consider numerical solution
of the nonsmooth ODEs (1.1).

*Received by the editors April 19, 2007; accepted for publication (in revised form) 2 November
2007; This work was partly supported by a Grant-in-Aid from Japan Society for the Promotion of
Science and a scholarship from Egyptian Government.

TDepartment of Mathematical Sciences, Hirosaki University, Hirosaki 036-8561, Japan.
chen@cc.hirosaki-u.ac.jp

fDepartment of Mathematical Sciences, Hirosaki University, Hirosaki 036-8561, Japan.
elseedy@hotmail.com



2 XIAOJUN CHEN AND SAYED MAHMOUD

One step of an s-stage implicit Runge-Kutta (IRK) method for solving (1.1) has
the following version [8].
IRK method
Given a step size h, a coefficient matrix A € R**® and a weight vector b € R*.
Let Uy = ug. For k > 0:
Step 1 Solve the s x n-dimensional system of nonlinear equations

p(z1) — p(Uy) — hzaljf(xj)
H(z) := : =0 (1.2)

p(xs) _p(Uk) - hzasjf(xj)

to get a solution ¥ = (zf, 2%, ... 2T € Rs*n.
Step 2 Solve the n-dimensional system of nonlinear equations

H(U) = p(U) ~ p(Ux) ~ h Y b (a) = 0 (13)

and let the solution be Ug1.

A practical IRK method can be defined, by choosing appropriate matrix A and vector
b, such as coefficients of Gauss, Radau IA & IIA, Lobatto IIIA, Burrage, etc [1,8].
Recently, much attention has been paid to choosing A, b such that the IRK method has
best properties in some sense of stability [5]. Moreover, Jay [8] showed that for various
choices of A,b the use of inexact simplified Newton methods is efficient for solving
the system of nonlinear equations (1.2) under the condition that H is continuously
differentiable. In this paper, we focus our attention on how to solve the system of
nonlinear equations (1.2) efficiently when f is not differentiable. Such nonsmooth
problems arise from mathematical models of structural pounding earthquake and
structural oscillations [7,10,11,14]. We apply the slanting Newton method [2, 6] to
solve (1.2). In Section 2, we show that H is slantly differentiable if f is piecewise
continuously differentiable. Moreover, we give a simple method to compute a slanting
function for H. In Section 3, we discuss the convergence order of IRK methods
for nonsmooth ODEs. In Section 4, we illustrate the slanting Newton method by
using a simple model for the collapse of the Tacoma Narrow suspension bridge [14].
Furthermore, we develop a code based on the slanting Newton method and the IRK
method for nonsmooth ODEs arising from structural oscillation and pounding. A
suite of 27 ground motion records from 12 different earthquakes and a record from
the Kobe earthquake are used to show that the code is efficient for simulation of
structural pounding earthquake. All data used in the numerical experiments were
taken from the PEER Strong Motion Database (http://peer.berkeley.edu/smcat/).

2. Slanting Newton iterations for IRK methods. Let X and Y be Banach
spaces, and D be an open domain in X. Let L(X,Y’) denote the set of all bounded
linear operators on X into Y.

DEFINITION 2.1. [2] A function H : D C X —'Y is said to be slantly differentiable
at x € D if there exists a mapping H° : D — L(X,Y) such that the family {H°(x +
Ax)} of bounded linear operators is uniformly bounded in the operator norm for h
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sufficiently small and

lim H(z+ Az) — H(z) — H°(z 4+ Ax) Az

=0.
Ax—0 HALE”

The function H° is called a slanting function for H at x.
DEFINITION 2.2. [2, 4] A function H : X — 'Y is said to be Lipschitz continuous
at © if there is a constant K such that for all sufficiently small Ax

[H(z + Az) — H(z)|| < K| Az,

LEMMA 2.3. [2] A function H : X — Y is slantly differentiable at x if and only
if H is Lipschitz continuous at x.

LEMMA 2.4. [2] Suppose that H is slantly differentiable at a solution x* of H(x) =
0. Let H® be a slanting function for H at x* and |H°(x)~!|| < T in a neighborhood
N of z*, where T is a positive constant. Then the iterative sequence {x™} generated
by the slanting Newton method

™t =™ — {HO(z™) T H (™) (2.1)

superlinearly converges to x* in a neighborhood of x*.

DEFINITION 2.5. [12] We say f : R™ — R™ is piecewise continuously differentiable
if it is continuous and there is a finite collection of continuously differentiable functions
¢r: R — R,le L:={1,2,...,L} such that

filu) € {ei(u), 1l € L}, for anyu e R™, i€ {1,2,...,n}.

Such a collection is called a representation for f on R™.
THEOREM 2.6. The function H : R**™ — R**"™ defined in (1.2) is slantly
differentiable at any point x € R**™ if f is piecewise continuously differentiable.
Proof. We first show that for a fixed point 2 € R™ and a fixed index i €
{1,2,...,n}, fi is Lipschitz continuous at & € R™. Let Z and J be two index sets
defined by

I =A{l| fi(u) = ¢u(u), L € L}
and

J =A{il fi(u) # ¢u(u), L € L}
Since J is a finite set, we have

r = min ¢1(@) - fi(@)] > 0. (2.2)

Since f; is continuous in R"™, there are positive constants dg and a < 1 such that if
|lw — @] < dg, then

[fi(w) = fi(@)|| < ar. (2.3)

Furthermore, since every ¢;,l € L, is continuously differentiable, there are positive
constants K, §; such that if ||u — @|| < ;, then

@1 (u) = ¢1(u)|| < Kiflu —all, TeL. (2.4)
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Let

. l-a .
K= rlneazxKl and ¢ = min{dp, " Ilrélgél}.

For any w satisfying ||u — @] < 0, if f;(u) = ¢;(u),l € Z, then we have

[fi(w) = fi(@)]] = l[¢1(w) — (@) < Kju —al|.
Otherwise, if f;(u) = ¢;(u),j € J, we apply (2.2)-(2.4) and obtain
ar = || fi(u) = fi(@)]
= llgs(w) = fi(@)||
> |l¢5(@) = fi(@)] = ll¢s(w) — ¢5(@)]]

>r—Klu—al| > ar

which implies that there is no j € J such that f;(u) = ¢;(u),j € J. Hence

[fi(u) = fi(@)] < Kllu —all.

Now we show that H is Lipschitz continuous at a point * = (7, . ..
for the norm || - || o-

73::) € Rsxn

Note that p is continuously differentiable in R"™, and the point @ € R", the
index ¢ € {1,2,... ,n} and the norm in (2.2)-(2.5) are arbitrarily chosen. Without
loss of generality, we may assume that there are a constant K and a neighborhood

N*:=Nf x NJ ... N of z* such that for any z € N*,
1f (i) = f(@7)lloo < Kllzi = 27l
and
Ip(zi) = p(z7)llco < Kll2i = 27 lloc, 1=1,2... ;5.

Therefore, by the definition of H, we find

1 (2) = H(2")loo < max [p(2:) — p(a7)lloc + hll Alloos max | f(z:) — f(27)]o0

1<i<s

1<i<s

IN

(1 + hsllAlloo) K max |[z; — 7 ]|oo
1<i<s
< (1 + hs|Alloo) Kz — 27| oo

By Lemma 2.3, H is slantly differentiable at x=*. O

< max Klz; — 27[|cc + hs[|Alloc max Kllz; — 27 |lo
1<i<s

THEOREM 2.7. Let f¢ € R™*™ be a slanting function for f at xf,i=1,2,...,s.

Then

H () = diag(p'(@1), .. ¥/ (@) — h(A® L)diag(f*(x1), ... , f(x,))

is a slanting function for H at x*, where diag denotes block diagonal, I, € R™™ ™ is

the identity matrixz, and the symbol @ denotes the tensor product.

Proof. Since p is continuously differentiable and f° is a slanting function for f at

xf,i=1,2,...,s, we have that if ||z — 2*|| is sufficiently small,

*

p(ai) = p(a7) = p'(@i)(w; — 7) + oz —27l), i=1,2,...s
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and

f(@i) = f(a7) = fO(@i) (i — 27) +o(lei — 27[]), i=1,2,...,s.

Therefore, we get
> ai(f(xy) = f()))
j=1

Zasj(f(xj) - f(z}))

> a1 (£ (w5 = @) + oll; = 731))

P'(z1) (21 = 27) + o([|z1 — 27])

- : —h
' S s : + s : - * *
ploslies ot =il S (7@ @; = 35) + ofllz; — a31D)
j=1
p'(z1) ] — x} a1 fo(z1) ... a1sf°(xs) I
- : —h : : :
' (zs) Ts— Xk as1f°(x1) ... assfo(zs) xTs—xk

oz — )
— (diag(p/(21), . , P (@) — h(A ® L)diag(f*(1), .., £(2.))) (@ — &) + o( & — 2.

Hence H® defined in (2.6) is a slanting function for H at z*. O

Now we consider how to compute a slanting function f° for a piecewise continu-
ously differentiable function f. From Theorem 2.6, f is a locally Lipschitzian function.
By the Rademacher theorem, f is differentiable almost everywhere. Hence, we can
define the Clarke generalized Jacobian [3]

0f(y) = cof lim f'(y")},

ykeDy

where the symbol co denotes the convex hull and Dy is the set of points where f is
differentiable. In [2], it is shown that any single valued selection of 8 f(y) is a slanting
function of f at y. Furthermore, from Lemma 2 in [12], if f; is differentiable at y,
then there exists ¢; in the representation for f such that

fily) = du(y) and  fi(y) = ¢i(y).

Therefore, we can define a slanting function of f as

(f°(y)i = ¢1(y), where fi(y) = ¢u(y)-

For such slanting function, by Theorem 2.6, Theorem 2.7 and Lemma 2.3, we can
easily obtain the following corollary.

COROLLARY 2.8. Let z* be a solution of H(xz) = 0. If f is piecewise continuously
differentiable, andp'(z}), i =1,2,... ,s are nonsingular, then for small h, the slanting
Newton method (2.1) is well-defined and superlinearly converges to x*.
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Proof. By the continuity of p’ and the nonsingularity of p'(x7), there are a pos-
itive constant y; and a neighborhood N7 of z* such that for any =z € N7, p'(z;) are
all nonsingular and ||p’(2;) ||ec < 71,7 =1,2,...,s. Moreover, by the locally Lips-
chitzian continuity of f, there are a positive constant 75 and a neighborhood N5 of
x* such that for any x € N, [|f°(@i)]|oc <72, i=1,2,...,s. Let

B = hdiag(p/(acl)_l, ce ,p/(ars)_l)(A ® I)diag(fo(xl)v ce 7fo(xs))

7 = sm72l|All

and N' = N7 NNs. Then for h < A/y (A < 1) and x € N, we have
I1Bllooc <A< 1.

Hence for h < A\/y (A < 1) and z € N, H°(x) is nonsingular and

[H? ()7 = [ldiag(p'(z:) )T = B)lls
(¥ (@) el + B+ B>+ ... o

A A
‘@
2
(0fc}

I
—

By Lemma 2.4, the slanting Newton method (2.1) is well-defined and superlinearly

converges to z*. O
REMARK 2.1. When H is continuously differentiable, Jay [8] suggested to use
the simplified Newton method

g™t =™ — {'(2°) T H (™) (2.7)

for solving the system of nonlinear equations in IRK methods. If z° is sufficiently
close to a solution z* of H(x) =0

®(z) :=x— H' () H(x)
is locally contractive in a neighborhood of z* containing z°. Using the contractive
property, Jay proved the convergence of an inexact simplified Newton method. Note
that when H is continuously differentiable, H'(x) is a slanting function H°(x) for H.
However, if H is not differentiable at z*,

U(z) =z — H°(z°) ' H(z)
is not locally contractive in any neighborhood of z* containing z°. For example,

22—-1 z>1
H(m):{ l-z <L

The function H is not differentiable at the solution 2* = 1 of H(z) = 0. It is easy to
get a slanting function for H,

° 2 x>1
H(I)_{ -1 z<1
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For z° < 1 and = > 1,
U (2)=U(z*)| = |e—H°(2°) " H(2)—2*| = |z +(2® - 1)~ 1] = |z +2[|e—a*| > [a—a*|.
Forz°>1and 0 <z < 1,

1—=x
220

1
U (2)~¥(z")| = [a—H*(2°) T H(z)~2"| = |a— 1] = I+ olle=a™| > |z—27].
Therefore, the simplified Newton method cannot be applied to solve (1.2) when H is
not differentiable.
REMARK 2.2. Analysis in this section can be easily generalized to the system of
nonautonomous ordinary differential equations
dp(t, u)
— = f(t t>0
e (A
u(0) = up.

(2.8)

3. Convergence order of IRK methods. We have tested various IRK meth-
ods with the slanting Newton method and bisection method on numerous problems
in structural oscillation and pounding. From our numerical experiments, we observe
that the order of the IRK methods for Lipschitz continuous ODEs can be preserved
if there are finite discontinuous times and we can find these discontinuous times suffi-
ciently accurately. However, in many cases the order of convergence may drop to one.
In theory, we can show that the order of convergence is at least one for the Lipschitz
continuous ODEs under mild conditions. This is done for the solution u(t) to (1.1) in
a fixed interval [0, 7] with the number n of step chosen such that ¢, = nh = T. Let

ek(h):Uk—u(tk), k=0,1,...,n
and

E(h) = e llex(R)|-

.,n

We assume that the IRK method is well-defined, that is, for any Uy there are z*,
Ug+1 such that H(z*) = 0 and H(Uj41) = 0. For simplicity, we consider p(u) = w.
Let

21— U—h> ay;f(z)

Jj=1

T —U—hZasjf(xj)

j=1

Since f is Lipschitz continuous, the function G is Lipschitz continuous. By the
Rademacher theorem, G is differentiable almost everywhere. Hence we can define
the Clarke generalized Jacobian [3]

9G(z,U) = [r,0G(z,U), my9G(z, U))],

where 7,0G(z, U) signifies the set of all (s x n) x (s X n) matrices M such that, for
some (s xn)xn matrix N, the (s xn) x (s x n+n) matrix [M, N| belongs to 0G(z,U).
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For small h, 7,0G (z*, Uy ) is of maximal rank, i.e., every matrix M in 7,0G(z*, Uy)
is nonsingular. By the implicit function theorem for Lipschitz continuous function in
[3], there exist a neighborhood U}, of Uy, and a Lispchitz function ¢ (-; k) : Uy, — R**"
such that 2% = 9y (Uy; h) and for every U € Uy, G(¢x(U;h),U) = 0. Therefore, we
have

Uk+1 =U, + thjf((1/)k(Uk;h))j) = U, + h¢k(Uk; h) (3.1)
j=1

Obviously ¢ (-;h) : R — R™ is a locally Lipschitz continuous function.
THEOREM 3.1. Suppose that there are positive constants K1 and Ko such that

o (w(tr); h) — ¢r(Ur; h)|| < Ky llu(te) — Ul (3.2)
and
l[fn (utr); h) — ' (t)]| < Kah. (3.3)
Then there is a constant o > 0 such that

E(h) < ah.

Proof. By the Lipschitz continuity of f, u’ is Lipschitz continuous. This implies
that there is a constant K3 > 0 such that

u(tk + h) — u(tk)

I N — v/ (te)|| < Ksh. (3.4)

By (3.1), we have
u(ty + h) — u(tr)

ert1 — ek = Upt1 — Up — (u(tor1) — u(te)) = h(Sx(Uk; h) — 5 )
Hence from (3.2)-(3.4), we obtain
Ky + K b .
lewsall < (L+RE) fep |+ (Kot Ka)h® = (1HhE)  eoll+ === (Kah 3 _(1+Knh))h,
j=0

which, together with ||eg|| = 0, implies

B(h) < B2t s ar gy
Ky

a

If s =1,a1; = 0 and b; = 1, then g (U; h) = Uk, ¢r(Uk; h) = f(Uy), and (3.1)
reduces to the Euler method which has convergence order one. Obviously, (3.2) and
(3.3) hold for ¢ (Ug; h) = f(Uk) and ¢ (u(ty); h) = f(u(ty)). Theorem 3.1 shows that
the IRK methods for Lispchitz continuous ODEs have convergence order one as the
Euler method if «/(t) is not differentiable at some points in the interval [tg, tx1] for
some k. It is worth noting that the implicit RK methods are numerically stable but
require more computational time to solve a system of nonsmooth equations at each
step, while explicit methods are faster but may cause a numerical stability problem
for stiff ODEs. It will be interesting to study a hybrid method that takes advantage
of both implicit and explicit RK methods for solving Lipschitz continuous ODEs.
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4. Numerical experiment. Jay [8] developed a code based on 3-stage IRK
methods for the numerical solution of (1.1) where f is continuously differentiable.
To solve (1.1) where f is not differentiable, we developed a new code based on the
slanting Newton method and Jay’s code. In our code, the function f can be defined by
a finite collection of continuously differentiable functions {¢;,! € L}. See Definition
2.5 and Theorem 2.6. The set of points where f is not differentiable is

87 = {u € D|i(u) - ¢;(u) = 0,6,(u) — &(u) # 04,5 € L}.

If a point in Sy is contained within an integration interval, then the order of the IRK
method may drop to one. If we can compute exactly the discontinuity times, then the
order of the IRK method can be preserved. See the example in the subsection 4.1. In
our code, a root-finding process is used to find the discontinuities in time. We tested
the new code by using many nondifferentiable ODEs. Numerical results show that
the new code is efficient. In this section, we report numerical results of IRK methods
with the 2-stage Burrage coefficient [1]

AZ(%? 1(/)4> and bz(ig)

the 2-stage Radau IA coefficient [13]

= () e (1),

the 2-stage Radau ITA coefficient [13]
[ 5/12 —-1/12 &
A‘( 3/4 1/4 > and b‘(1/4>

and the 3-stage Lobatto IITA coefficient [§]

0o 0 0 1/6
A= 5/24 1/3 -1/24 and b= 2/3
1/6 2/3 1/6 1/6

for solving a nondifferentiable ODE model for the collapse of the Tacoma Narrows
suspension bridge, and simulating 13 different earthquakes with a suite of 28 ground
motion records.

4.1 The collapse of the Tacoma Narrows suspension bridge in 1940 left many open
questions about the collapse. Lazer and McKenna [10] contend that the nonlinear
effects were the main factors leading to the large oscillations of the bridge. The
following ODE is a simple version of their model [14].

mi + q(u) = g(t), U(O) =0, U(O) =7>0, (41)

where

(u)— au, u >0
TW= Bu, u<o.

Here m is the mass of the section of the roadway, g is the applied force, g is an upward
restoring force when u > 0 and a downward restoring force when v < 0, and « and
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[ are the Hooke’s constants for the tension and compression, respectively. Note that
the function ¢(u) can be written as

q(u) = amax(0,u) — Bmax(0, —u).

It is shown in [6] that the mapping max(0,-) : LY(Q) — LP(Q) with 1 <p < ¢ < 0
is slantly differentiable on L%(2) and

1, wu()>0
Gu)(t)=< 0, u(t)<0
5, wu(t)=0

is a slanting function for the mapping max(0, ), where § is a fixed arbitrary number.
By the linear combination [2], the function ¢ : L9(2) — LP(Q) with 1 < p < ¢ < ©
is slantly differentiable on L9(£2) and

a, u(t)>0
Cu)t)=¢ B, wu()<0
d, u(t)=0

is a slanting function for ¢q. Furthermore, this problem can be equivalently written as
(2.8), by resetting

‘e < Z; ) plu) = < z%luz > and flbu) = < S?J_’Y‘J(ul) >

Hence, we can apply the IRK method with the slanting Newton method to obtain
numerical solution U¥, k > 0 of this problem. Moreover, if ¢(U*)q(U*~!) < 0, then
there may be a f € [t;_1,tx] such that g(u(f)) = 0. We used the bisection method
to find the discontinuity time ¢ and recomputed U* by the IRK method with ¢ and
h=1—ty 1.

For « = 4,8 = 1,7 = 1, and ¢(t) = sin4t (Example 1, pp.264 [14]), the exact
solution in the interval [0, 37] is

(2 — % cos2t)sin2t, 0<t< %
- (L — & sintcos 2t) cost, z<t<in
u (t) =
(—}—1—%cos2t)sin2t, 37” <t<2m
(—22 — 24 costcos2t)sint 2r <t < 3rm
15 15 ) >0 > ,
which is twice continuously differentiable in [0, 37].
We chose step sizes
3m
=", N=100x2', 1=0,...,6
N

so that
logh;—1 —logh; =log2, [l=1,...,6

We obtain approximate solutions {U’“}kN;O7 1=0,...,6.
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Figure 4.1 shows what the exact solution and the velocity look like, and numerical
solution obtained by the IRK method with the Radau IA and h; = %. Figure 2 shows
the error of the approximate solution

HUNL_U*(tNL)||27 [=0,...,6

at the end point ¢, = 37 to compare the 2-stage Burrage, Radau IA and Radau ITA
coefficients. Logarithmic scale is used for the step sizes and errors so that the order
of convergence can be seen clearly, when ||Uy, — u*(tn,)|l2 = O(h!). Figure 4.2, shows
that the IRK method has order two of convergence for this nonsmooth ODE.

Exact displacement
1k v Numerical displacement -

Displacement
@]

_o ’
0 . sm
Time
Exact velocity
20 o Numerical velocity |
=
8 of |
[«5)
=
ot |
5 3n
Time

Fic. 4.1. Ezact solution and numerical solution for the collapse of the Tacoma Narrows sus-
pension bridge.

4.2 We consider the following nonlinear model of seismic pounding between two
adjacent structures called B1 and B2.

For i = 1,2, let m; be the masses, r; be the viscous damping coefficients and k;
be the initial stiffness for B1 and B2, respectively. The coupling equation of motion
for two adjacent buildings subjected to horizontal ground motion i, has the following
version [7,11]

myiiy + rity + kruy + q(ur, ug, Uy, i2) = —maily

ly + 71 i, 4 , (4.2)
matiiy + rotia + koug — q(u1, ug, i1, 2) = —mailg,

where ¢ is the pounding force
a(uy —ug —d)Y + Bl — d2), ifu; —ue >d, 43 —u2 >0,

q(ur, ug, 1, 2) = a(ug —ug —d)7, ifu; —ug >d, 41 —1u <0,
0, ifu1 — U2 < d.
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10 T
— B8 — IRK Burrage coefficient
; --% - IRK Radau IA coefficient 1
10" F | —-— IRK Radau lIA coefficient 3
107} 3
o Py
= -]
Z =t
3 107 o TeT
= g7
- _4 - //
10 E /D// E
s e
PN
107} PN 3
AT
— /*/
107°k ¥ - s E
107 10° 10"
Step size h|

F1G. 4.2. Error attn, = 37 of the IRK method with Burrage and Radau coefficients and various
step sizes h; for the collapse of the Tacoma Narrows suspension bridge.

Here d is the initial separation distance between B1 and B2, and a > 0,53 > 0,7 > 1
are fixed parameters.
The ordinary differential equation (4.2) is equivalent to the following system

’lll = us
'l:t2 = U4 (4 3>
mits = —riug — kiuy — q(ur,u2, u3, ug) — myiig
motly = —rauy — koug + q(u1,uz, u3, uy) — Malg.
Let us denote
U1 Uy us
U2 U2 Uy
u= p(u) = and f(t,u) = 1 .
U3 mius —riug — k1w — q(u) — maiy,
Uy Moty —rouy — kous + q(u) — maii,

Together with the initial condition «(0) = 0, we obtain a system of nonsmooth ordi-
nary differentiable equations (2.8).
We choose

my =mg ="7.8, 11 =16.34, 1o = 8.17, k1 = 3421.5, ko = 855.4

a = 25000, v = 3/2, d = 0.5, T = 10.

Table 4.1 reports numerical results of the use of a suite of 27 ground motion
records with different peak ground accelerations(PGA) from 12 different earthquakes
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and difference parameters 3. The values
e(h1) = [|UM(T) =U"(T)|[> and e(h3) =||U"*(T) — U"*(T)l|

show the difference of numerical solutions at the end point, for approximate solutions
U™, with different step sizes

hi =2x1073, hy3=2x10"% hy=10"%

TABLE 4.1
Numerical results for a suite of 27 ground motion records.

Burrage Lobatto IITA
Earthquake PGA g e(h1) | e(hs) | e(h1) | e(hs)
Northridge, 1994 0.11 | 113.77 | 0.0430 | 0.0010 | 0.0676 | 0.0010

Imperial valley, 1979 0.10 | 118.90 | 0.0183 | 0.0015 | 0.0564 | 0.0004
San Fernando, 1971 0.09 | 104.88 | 0.0286 | 0.0032 | 0.1902 | 0.0017
Loma Prieta, 1989 0.19 | 119.17 | 0.0380 | 0.0030 | 0.2140 | 0.0012
I Morgan Hill, 1984 0.19 | 103.95 | 0.0337 | 0.0027 | 0.1407 | 0.0004
N.Palm Springs, 1986 0.21 | 126.02 | 0.0276 | 0.0030 | 0.1184 | 0.0003
Whittier Narrows, 1987 | 0.30 | 143.88 | 0.0104 | 0.0017 | 0.0229 | 0.0005
Landers, 1992 0.28 | 141.05 | 0.0210 | 0.0008 | 0.1645 | 0.0061
Morgan Hill, 1984 0.29 | 138.12 | 0.0341 | 0.0034 | 0.1951 | 0.0022

Loma Prieta, 1989 0.37 | 121.05 | 0.0870 | 0.0077 | 0.1180 | 0.0074

Northridge, 1994 0.42 | 130.49 | 0.1980 | 0.0066 | 0.0871 | 0.0088

Cape Mendocino, 1992 | 0.39 | 128.33 | 0.0183 | 0.0032 | 0.3519 | 0.0032
Northridge, 1994 0.51 | 161.44 | 0.1408 | 0.0128 | 0.3350 | 0.0311

II Loma Prieta, 1989 0.48 | 150.10 | 0.0485 | 0.0053 | 0.5086 | 0.0049
Northridge, 1994 0.48 | 163.14 | 0.1893 | 0.0111 | 0.4833 | 0.0104

Loma Prieta, 1989 0.51 | 146.00 | 0.0883 | 0.0036 | 0.5095 | 0.0027
N.Palm Springs, 1986 0.59 | 146.00 | 0.0392 | 0.0028 | 0.1813 | 0.0005
Cape Mendocino, 1992 | 0.59 | 166.23 | 0.0683 | 0.0022 | 0.4249 | 0.0013

Loma Prieta, 1989 0.61 | 153.37 | 0.3305 | 0.0194 | 0.3815 | 0.0106

Coalinga, 1983 0.60 | 145.43 | 0.0570 | 0.0070 | 0.3204 | 0.0084
Northridge, 1994 0.59 | 160.51 | 0.3654 | 0.0380 | 0.7291 | 0.0387

Cape Mendocino, 1999 | 0.66 | 157.76 | 0.0726 | 0.0048 | 0.8559 [ 0.0059

III Duzce, 1983 0.82 | 149.00 | 0.0525 | 0.0026 | 0.1905 | 0.0032
Coalinga, 1983 0.84 | 154.89 | 0.0127 | 0.0016 | 0.1759 | 0.0007
Northridge, 1994 0.84 | 140.00 | 0.0021 | 0.0002 | 0.3798 | 0.0005

Superstition Hills, 1987 | 0.89 | 141.05 | 0.0941 | 0.0038 | 0.3936 | 0.0084
Cape Mendocino, 1992 | 1.04 | 142.30 | 0.0469 | 0.0033 | 0.0721 | 0.0023

CPU-time(sec) for the 27 records 514 33532 573 34017
I: Low intensity IT: Moderate intensity ITI: High intensity

Figure 4.3 reports numerical results of the 3-stage Lobatto IITA coefficient with
parameter § = 112 in simulation of the 1995 Great Hanshin Earthquake, commonly
referred to as the Kobe earthquake. The exact solution of this problem is unknown. In
the first subplot, we show the difference of simulation solutions at end point T = 20,

|U(T) — U (T)||]2, 1=0,...,4
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where

h = %‘3 N; =1000 x 2!, 1=0,...,5.
We use logarithmic scale for the step sizes and the difference. The 3-stage Lobatto
ITTA method seems to maintain its fourth order of convergence for this problem. The
remainder of Figure 4.3 uses step size h = 0.002, which shows the displacement uy, ug
and the force ¢ for the first 20 seconds of the earthquake. Moreover, we enlarge the
plot around the maximum force in the first 10 seconds and the following 10 seconds
to show what the pounding force look like.

All the ground motion records used in the numerical experiments were taken
from the PEER Strong Motion Database (http://peer.berkeley.edu/smcat/). The
numerical experiments were performed by using MATLAB 7.0 on a Dell PC with
2MB memory and 800 MHz.

o

= 10 B 1
‘© €
o GE) 0
g 3 M JWWWW w
— [oX
© 10_5 2 -
o 2 0 5 10 15 20 sec
5 g8 2
) €
= [}
S 107 g O WWWNMNMWVMW
Q
107 107 10" £
Step size h 8 -2
P | 0 5 10 15 20 sec
— 4000 T T T
c
8 2000} ' l | 1
LIC-) 0 I Y 1 I h k hll l R l PR
0 5 10 15 20
Time (sec)
— 4000 = 4000
£ Max. force ~ Max. force
8 2000 (\\ 8 2000
o o f\
-0 “ o
57 5.75 5.8 12.95 13 13.05
Time (sec) Time (sec)

F1G. 4.3. Difference of simulation solutions. Displacement w1, u2, force ¢ and mazximum force
during the first 10 seconds and the following 10 seconds.

5. Conclusion. Systems of slantly differentiable ODEs arise from many applica-
tions in earthquake engineering and structural dynamics. We proposed IRK methods
with the slanting Newton method to solve the system of nonsmooth ODEs. We stud-
ied the slanting differentiability of the nonsmooth functions involved in the ODEs and
proved the superlinear convergence of the slanting Newton method for solving the sys-
tem of nonsmooth equations in the IRK method. Moreover, we developed a code for
nonsmooth ODEs based on Jay’s code [8] and the analysis in Section 2. Numerical
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experiments show that the code is efficient. In Section 4, we reported some numerical
results for the collapse of the Tacoma Narrows suspension bridge and simulating 13
different earthquakes.
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