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Abstract: This paper presents the Lucas polynomial solution of second-order nonlinear
ordinary differential equations with mixed conditions. Lucas matrix method is based on
collocation points together with truncated Lucas series. The main advantage of the method
is that it has a simple structure to deal with the nonlinear algebraic system obtained from
matrix relations. The method is applied to four problems. In the first two problems, exact
solutions are obtained. The last two problems, Bratu and Duffing equations are solved
numerically; the results are compared with the exact solutions and some other numerical
solutions. It is observed that the application of the method results in either the exact or
accurate numerical solutions.

Ikinci Mertebeden Dogrusal Olmayan Diferansiyel Denklemler icin Lucas Polinom Yaklasim

Anahtar Kelimeler
Lucas polinomu,
Islevsel matrisler,
Siralama noktalar1

Ozet: Bu makale, karisik kosullar altinda ikinci mertebeden dogrusal olmayan adi difer-
ansiyel denklemlerin Lucas polinom ¢dziimiinii olusturur. Lucas matris yontemi siralama
noktalart ile birlikte sinirlandirilmig Lucas serisine dayanmaktadir. Yontemin en biiyiik
avantaji matris bagintilarinda elde edilen dogrusal olmayan cebirsel sistemi ele almak
i¢in basit bir yapiya sahip olmasidir. Yontem dort probleme uygulanur. ilk iki problemde,
tam c¢oziimler elde edilir. Son iki problemde Bratu ve Duffing denklemleri sayisal olarak
¢oziiliir; sonuglar, tam ¢oziimler ve diger bazi sayisal coztimler ile kargilagtirilir. Yontemin

uygulanmasi, tam ve dogru sayisal ¢oztimler vermesine yol actigi gozlemlenmektedir.

1. Introduction

Nonlinear ordinary differential equations play an impor-
tant role in many physical phenomena such as chemical
reactions [1], spring-mass systems [2, 3], quantum physics
[4], analytical chemistry [5], astronomy [6] and biology
[7]. From last decade, researchers pay attention towards
analytical and numerical solutions of nonlinear ordinary
differential equations. However there is a stiff problem
while solving nonlinear equations analytically. Thus, the
importance of numerical solutions increase day by day.

The Bratu equation arises in the fuel ignition of the ther-
mal combustion theory, radiative heat transfer, and the
Chandrasekhar model of the expansion of the universe
[10, 11, 13]. Wazwaz [13] studied Adomian decompo-
sition method for a reliable treatment of the Bratu-type
equations; in this study, exact solutions of Bratu-type equa-
tions are presented. In another study, restarted Adomian’s
decomposition method is used the approximate the ana-
Iytical solution by Vahidi and Hasanzade [14]. Several
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numerical techniques, such as the finite difference method
[15], weighted residual method [12], the shooting method
[10], decomposition technique [16], Legendre wavelets
[17], wavelet analysis method [18], B-spline method [19],
Jacobi-Gauss collocation method [20], Laplace transform
decomposition method [21], He’s variational iteration
[22, 23], have been implemented to solve the Bratu model
numerically.

On the other hand, Duffing model [24] arises in several sci-
entific fields such as classical oscillator in chaotic systems,
non-uniformity caused by an infinite domain, nonlinear
mechanical oscillators, magnetic-pliancy mechanical sys-
tems, nonlinear vibration of beams and plates, prediction
of diseases. Duffing equation occurs as a result of the mo-
tion of a body subjected to a nonlinear spring power, linear
sticky damping, and periodic powering [25]. A variety
of numerical methods such as the improved Taylor ma-
trix method [26], generalized differential quadrature rule
[27], shifted Chebyshev polynomials [28], Daftardar-Jafari
(DJIM) method [25], Runge-Kutta-Fehlenberg algorithm
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[29], Laplace decomposition algorithm [30] are used to
obtain numerical solutions of this equation.

In this study, Lucas matrix method is applied for solv-
ing the second-order ordinary differential equations with
nonlinear terms, namely the Ricatti, Bratu and Duffing
equations. To the best knowledge of author’s this is the
first application of the Lucas polynomial solution for both
Bratu and Duffing equations.

2. Fundamentals of the Numerical Method

A general class of second-order nonlinear ordinary differ-
ential equation can be expressed as

2 2 p
Y )y @)+ Y Y 0po(x)y P (x)y @ (x) = g(),
k=0 p=04¢=0

(D
with the initial conditions
1
Y ay®(a)=12;,j=0,1. 2)
k=0

where the functions Py (x), Qp(x), y(x) and g(x) are de-
fined on [a, b].

The function y(x) is approximated by an N order polyno-
mial such as

N
y(x) Zyn(x) = Z an Ly (x) 3)
n=0

where a,,’s are the unknown coefficients to be determined
and L, (x)’s are the Lucas polynomials defined as follows

[31, 32].
&) n—k -2k
k

Li(x) =},

n=0

n
n—k

Our aim is to seek the approximate Lucas solution of Eq.

1, which can be expressed in matrix form (see [8, 9])

y(x) Zyn(x) =L(x)A 4)
where
L(x) = Lo(x) Li(x) Ly(x) |
and
A= [ apg ap ay ]T.
The matrix form L(x) is
L(x) = T(x)M”. 5)

where T(x) = [ 1 x
matrix given as in [8, 9].
Substituting Eq. 5 into Eq. 4 yields

W ] and M is a nonsingular

yv(x) = T(x)M”A.
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In order to find the k" derivative of the above equation, we
use the relation

(6)

where S = (M)~ 'BM”,

1 0 0 0
o1 0 --- 0
SO: . . . . . 9
0 0 1 0 |
010 0
0 0 2 0
B = Do :
0 0 0 N
0 0 0 0 |

The relation in Eq. 6 enables to approximate the derivatives
of the solution as

YO ) =y W () = L(x)S*'Ak=0,1,2,---,m.  (7)

In addition, by Eq. 7, we can easily present the matrix
forms of the expressions

®)

where

L(x) = diag [L(x)](N+l)x(N+l)2 5

g: dlag [S](N+l)2><(N+l)27

2 _ q; 2
§* =diag S }(N+1)2><(N+1)2

A an ]T7

[ a0

KZ [ aoA alA aNA ]T,.
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Substituting the collocation points

b—a
i = 7.3.:0717”'7]\/
X a—+ N 1,1

into Eq. 1 gives

Py (xi) = glx),

2
Y A (xr) y*
=0

which can be written in matrix form as

+Z ZQPM

p=0¢=0

2
Y P +ZZ®w”q ©)
k=0 p=0g=0
where
P = diag[ Pi(xo) Pelx1) Pi(xn) ]
and
yEk; (x0) y§P§ (Xo))’E"; (x0)
k p q
Y(k> _ y ‘(X]) 7Y(P’q) o y (X] )y (XI) 7
y(0) (xy) yP) (e )y D (xy)
g(xo)
g\x
G= (. K
g(xn)

When we insert the collocation points into each
equation in Eq. 9, we can write the matrices
Y(O’O),Y(l"o),YU’l)7Y<2’0),Y(2’1> and Y2 as follows

YOO = L5 A, YO =Lj A, YU =L} A

(10)
Y20 =L} A, Y3

=L3,A, Y?Y =Lj,A

where

* p—
1,0 — . )

* —
L, =
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3. Application of the Numerical Method

The fundamental matrix equation derived from Eq. 1 can
be stated by substituting the matrix relations in Eq. 7 and
Eq. 10 into Eq. 9 as

Z P, LS*A + Z Z Q,L;, A=G

p=0g=0

which can also be expressed as

WA+ VA =G (11)
where
W= [w;] = ZPkLS" i,j=0,1,---,N
k=0
2 p
vl/ ZZQP({ pq;i:Oal7"'7N7
p=0g=0
J=0,1, (N+1)
The augmented matrix of the equation 11 is
[(W:V:G] (12)

Following the same procedure the matrix equation for the
initial conditions given in Eq. 2 can be written as

UA+O*A =21

where

U=[ujo uj ujy |

1
Z arjL(a) +bijL(b) + ciL(c)) 85, j=0,1,

A

T ) o
Ao A ] and 0* is the zero matrix in the form

-|

0" = [ 0 0 0 ]2><(N+1)2'

The augmented form of the above equation is

[U ; O° ; 4| (13)
Consequently, to find Lucas coefficients a,, (n =
0,1,---,N), by replacing the two row matrices 12 by the

last 2 rows (or any two rows) of the augmented matrix 13,
we obtain the resulting matrix

W V]
4. Numerical examples and Discussion

In this section, four stiff problems are considered. In the

first two problems the exact solutions are obtained. The
third problem is the Bratu equation and the last one is the
Duffing equation which are both solved numerically and
compared with other numerical results where available.
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Problem 1: As a first example, we consider the following

nonlinear ordinary differential equation [W -V : G |=

V() 42 (x) +3(x) + 37 () =" ()Y (x) = & +x+2 22454040004 242
202 ; 00O00O0O0OO0 OO 0

with the initial conditions y(0) = 0 and y'(0) = 1. 010;00O0O0OO0OO0OO0OO0 O 1

In this problem, Py(x) =1, Pi(x) =2, Py(x) =

1, Qu(xy)=1, On(xy)=-1, gx)=x>4+x+2 where

whena =0, b=1andN =2, the collocation points are

computed as {xo =0, x; =1/2, x, = 1}. Application of ¥(0)=0=y(0) =L0)A =0

the method gives the fundamental matrix equation of the

considered problem as

W:
k=0
where
2 0 27
L=|2 1 2| ,P=
2 1 3|
o 0 _
Pr=|10 2 0 |,P,=
| 0 0 2 |
1 0 0]
S0 = 1 0/|,8'=
| 0 0 1 |
0 0
=10 0
0 0
and hence
2 2
W=|2 3
2 3

Let us now prepare

V=QuLoo+Qy L3,

Recall that
4 0 4 0 O
Lio=[4 1 5 1 %
4 2 6 2 1
and
00 0 0O
Lil =10 0 0 0 O
0 0 0 0 O
Thus, the matrix V is obtained as
4 0 4 0 0 O
9 19
4 2 6 2 1 3

The augmented matrix of the equation WA + VA = G is

o o

NTSTH-EN

Wooo O

=)

O =

S O -

_ oS O O

(o L SIN-J¥N

o o

(@)L SIN-JN

O -

S = O

S O

Woolo O

NS \S]

= ool N

(e} o O

@)

[\ e

2
P.L S‘A = P)L S’A + P,L S'A +P,L S’A

N

oz

)

[\
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¥ (0)=1=y(0)=L(0)SA =1

and

[2 0 2]A=0=
(202 ;000000000 ; 0]

0

0

0
0

0 0

[2 0 2] A=1=

S O

0
2
0
[0 1 0 ; 000000 ; 1]

Solving this system, A is obtained as A = [ 01 0 ]T
From Eq. 4, y(¢) is obtained as

0
LOA=[2 x 2+2 ]| 1
0

y(x) =

Thus, the solution of the problem appears as
y(x) =x,

which is the exact solution which shows that the present
method is accurate, efficient and applicable.

Problem 2: The second example is the well known Riccati
equation

Y (x) =3y(x) + €7y (x) = —e*
¥(0)=0.

In this problem,

Py(x)=-3, P(x)=1,
QOO(xay) :e—x,
glx) = —¢'

and the collocation points whena =0, b=1and N =2
are computed as {xo =0, x; =1/2, x, =1}.
The fundamental matrix equation of the given equation is

P.L S‘A =P,LS’A +P,LS'A

o

W=

1
k=
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where
2 0 2 -3 0 0
L=|2 % 5 |.Ph=| 0 -3 0 |,
2 1 3 0 0 -3
1 0 O 1 00
P=(0 1 0/[,8=]0 1 0],
0 0 1 0 0 1
0 4 0 0 0 1
1 2
0 0 O 0 0 O
and hence, W is computed as
-6 1 -6
wel e g
6 -2 -7
V is easily obtained via
V= QL
1 0 0
Q=10 e’% 0 ,
0 0 ¢!
4 0 4 0 0 0 4 0 4
Lig=|4 1 31 3 ¢ 35 5 %
4 2 6 21 3 6 3 9

After solving the augmented matrix of the equation, A

yields A=[ 0 1 1/2 ]T. From Eq. 4, y(t) is obtained
as

LO)A=[2 x £+2]

y(x)

= —_ O

2
X
:1 — 2 r
+x+ 5 4
Thus, the solution of the problem becomes y(x) = ¢*,
which is the exact solution.

Problem 3: We considered the classical Bratu’s problem
[16]

Y(X)+1eW =0 0<x<l1

¥(0) =y(1)=0

which has the exact solution for A > 0, y(x) =
ol [cosh((x— 1/2)6/2)
cosh (6/4)

6 = V24 cosh(6/4).

The problem is solved by taking N =4 and A = 1. The
nonlinear term e” is approximated by 1 +y+ % Table 1
presents the comparison of our method with the exact so-
Iution and Decomposition Method (DM) with N = 6, [16]
at some particular points. One can see that the numerical
solutions obtained by the present method using a fourth or-
der polynomial has an accuracy up to four decimal places.
On the other hand, the solutions obtained from Adomian

, where 0 is the solution of
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Decomposition method using a sixth order polynomial has
an accuracy only up to third order decimal place except
for two points. Thus, we can say that the present method
is more effective since it enables us to solve the problem
with a better accuracy by using a less order polynomial.

Table 1. Comparison of the present method (PM) with
the exact solution (ES) and Decomposition method (DM)
[16]

Xi ES PM.N = | DM, |e4(x,-)| |€6(x,')|
4 N = 6 [16]
[16]

0.1 | 0.049847 | 0.049517 | 0.047162 | 3.30e-04 | 2.69¢-03
0.2 | 0.089190 | 0.088587 | 0.87168 6.03¢-04 | 2.02¢-03
0.3 | 0.117609 | 0.117694 | 0.117761 | 8.15¢-04 | 1.52¢-04
0.4 | 0.134790 | 0.133838 | 0.136992 | 9.53¢-04 | 2.20e-03
0.5 | 0.140539 | 0.139540 | 0.143555 | 9.99¢-04 | 3.02¢-03
0.6 | 0.134790 | 0.133840 | 0.136992 | 9.50e-04 | 2.20e-03
0.7 | 0.117609 | 0.116798 | 0.117761 | 8.11e-04 | 1.52¢-04
0.8 | 0.089190 | 0.088592 | 0.087168 | 5.98e-04 | 2.02¢-03
0.9 | 0.049847 | 0.049520 | 0.047161 | 3.26e-04 | 2.69¢-03

Fig. 1 shows the numerical and exact solutions of the
problem. It can be seen that the numerical solution matches
well with the exact solution. This shows that the present
method is effective even using a fourth order polynomial.

N=4

-o- Exact solution

0.00r 6 [0}
0.8 1.0

Figure 1. Exact solution and computed solution for N =4

Problem 4: The final example is the Duffing type equation

V') +Y (x) = y()y (x) = 2¢ — ¥, x€[0,0.5]
y(0)=y(0)=1

The exact solution of the problem is y(x) = ¢*. The prob-
lem is solved by taking N =5 and N = 6 to find out the
order of the polynomial which is adequate to approximate
the exact solution. The numerical results and the exact
solution are presented in Fig. 2. From this figure, one can
see that the numerical solution for N = 5 does not match
with the exact solution for increasing values of £, but N = 6
matches well with the exact solution. In order to empha-
size this difference, the absolute errors for both values of
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N are given in Fig. 3. It can be seen that when N = 6 the
absolute errors are quite smaller. This shows that taking
N = 6 is adequate to solve this problem.

- exp(t) Ye(t) = ys(t)

0.4 0.5

Figure 2. Comparison of the exact solution and the ap-
proximated solutions for N =5 and N = 6.

les(x)| = |es(x)|

0.015

0.010

Absolute error

0.005

0.000
0.

x

Figure 3. Error analysis of the results for N = 5 and
N =6.

5. Conclusion

In this paper, the Lucas matrix method is applied to solve
nonlinear ordinary differential equations. The method has
a simple and efficient structure, which makes it eligible
to solve systems of nonlinear algebraic equations, thus
greatly simplifying the problems. The proposed method
provides several prominent advantages compared to other
numerical methods. Main advantage is that the method
converts the nonlinear algebraic functions to a matrix sys-
tem then solves directly the system by eliminating rows
of the resulting matrix. Thus, the numerical solution is
immediately reached by inserting the obtained coefficients
into the solution form. This issue makes the method practi-
cal without using any iteration techniques for differential
equations of nonlinear type.

Four test problems are considered. In the first two prob-
lems, the application of the method results in the exact
solutions. The third and fourth problems are the Bratu
and Duffing equations, which are solved numerically and
compared with the analytical solutions and other numerical
solutions when available. One can see that the numerical
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results have high accuracy even for quite small values of
N.

It is well known that many nonlinear ordinary differential
equations either do not have an analytical solutions or have
complex solutions which require numerical methods. In
order to solve such kind of problems, one has to verify
the numerical technique on equations where the analytical
solutions are known. Hence, the applications of the Lucas
matrix method can be extended to solve indicated type of
problems as it is eligible to solve stiff problems.

References

[1] Danaila, 1., Joly, P., Kaber, S.M., Postel, M. 2007.
Nonlinear Differential Equations: Application to
Chemical Kinetics. An Introduction to Scientific Com-
puting, Springer, New York, NY.

Fay, T.H., Graham, S.D. 2003. Coupled spring equa-
tions, Int. J. Math. Educ. Sci. Technol., 34(1), 65-79.

Bostanci, B., Karahan, M.M.F. 2018. Nonlinear Os-
cillations of a Mass Attached to Linear and Nonlinear
Springs in Series Using Approximate Solutions, Celal
Bayar Univ. J. Sci., 14(2), 201-207.

Cruz, H., Schuch, D., Castasios, O., Rosas-Ortiz,
O. 2015. Time-evolution of quantum systems via
a complex nonlinear Riccati equation. I. Conser-

vative systems with time-independent Hamiltonian,
arXiv:1505.02687v1 [quant-ph].

Ganji, D.D., Nourollahi, M., Mohseni, E. 2007. Ap-
plication of He’s methods to nonlinear chemistry prob-
lems, Computers Math. with Appl., 54(7-8), 1122—
1132.

Martens, P.C.H. 1984. Applications of nonlinear meth-
ods in astronomy, Physics Reports (Review Section
of Physics Letters) 115(6), 315-378, North Holland,
Amsterdam.

Ilea, M., Turnea, M., Rotariu, M. 2012. Ordinary
differential equations with applications in molecular
biology, Rev. Med. Chir. Soc. Med. Nat. lasi., 116(1),
347-52.

Giimgiim, S., Baykus-Savasaneril, N., Kiirkgii, O.K.,
Sezer, M. 2018. A numerical technique based on Lucas
polynomials together with standard and Chebyshev-
Lobatto collocation points for solving functional
integro-differential equations involving variable de-
lays, Sakarya Univ. J. Sci., 22(6), 1659-1668.

Giimgtim, S., Baykus Savaganeril, N., Kiirkeii, 0K,
Sezer, M. 2019. Lucas polynomial solution of
nonlinear differential equations with variable delays,
Hacettepe J. Math. Stat. 1-12. DOI: 10.15672/hujms.
460975.

[10] Ascher, U.M., Matheij, R., Russell, R.D. 1995. Nu-
merical Solution of Boundary Value Problems for Or-
dinary Differential Equations. Society for Industrial
and Applied Mathematics (SIAM), Philadelphia.

[11] Chandrasekhar, S. 1967. Introduction to the Study of
Stellar Structure. Dover, New York.


10.15672/hujms.460975
10.15672/hujms.460975

S. Giimgiim et al. / Lucas Polynomial Approach

[12] Aregbesola, Y. 2003. Numerical solution of Bratu
problem using the method of weighted residual, Elec-
tronic J. Southern African Math. Sci. Assoc., 3, 1-7.

[13] Wazwaz, A.M. 2005. Adomian decomposition
method for a reliable treatment of the Bratu-type equa-
tions, Appl. Math. Comput., 166, 652-663.

[14] Vahidi, A.R., Hasanzade, M. 2012. Restarted Ado-
mian’s Decomposition Method for the Bratu-Type
Problem. Appl. Math. Sci. 6(10), 479-486.

[15] Mohsen, A.2014. A simple solution of the Bratu
problem, Comput. Math. Appl., 67, 26-33.

[16] Deeba, E., Khuri, S.A., Xie, S. 2000. An Algo-
rithm for Solving Boundary Value Problems, J. Com-
put. Phy., 159, 125-138.

[17] Venkatesh, S.G., Ayyaswamy, S.K., Balachandar,
S.R. 2012. The Legendre wavelet method for solving
initial value problems of Bratu-type, Comput. Math.
Appl. 63, 1287-1295.

[18] Kazemi Nasab, A., Pashazadeh Atabakan, Z., Kilic-
man, A. 2013. An Efficient Approach for Solving
Nonlinear Troesch’s and Bratu’s Problems by Wavelet
Analysis Method, Math. Problems Eng., 2013, 1-10.

[19] Caglar, H., Caglar, N., Ozer, M., Valaristos, A., Anag-
nostopoulos, A.N. 2010. B-spline method for solving
Bratu’s problem, Int. J. Computer Math., 87(8), 1885—
1891.

[20] Doha, E.H., Bhrawy, A.H., Baleanud, D., Hafez, R.M.
2013. Efficient Jacobi-Gauss Collocation Method for
Solving Initial Value Problems of Bratu Type, Comput.
Math. Math. Phys., 53(9), 1292-1302.

[21] Khuri, S.A. 2004. Laplace transform decomposition
numerical algorithm is introduced for solving Bratu’s
problem, Appl. Math. Comput. 147, 131-136.

[22] Batiha, B. 2010. Numerical solution of Bratu-type

236

equations by the variational iteration model, Hacettepe
J. Math Stat., 39(1), 23-29.

[23] Saravi, M., Hermann, M., Kaiser, D. 2013. Solu-
tion of Bratu’s Equation by He’s Variational Iteration
Method, American J. Comput. Appl. Math., 3(1), 46—
48.

[24] Zauderer, E. 1983. Partial Differential Equations of
Applied Mathematics. Wiley, New York.

[25] Al-Jawary, M.A., Abd-Al-Razaq, S.G. 2016. Ana-
lytic and numerical solution for Duffing equations, Int.
J. Basic Appl. Sci., 5(2), 115-119.

[26] Biilbiil, B., Sezer, M. 2013. Numerical Solution of
Duffing Equation by Using an Improved Taylor Matrix
Method, J. Appl. Math., 2013, 1-6.

[27] Liu, G.R., Wu, T.Y. 2000. Numerical solution for
differential equations of Duffing-type non-linearity
using the generalized quadrature rule, J. Sound Vib.,
237(5), 805-817.

[28] Anapali, A., Yalcin, O., Giilsu, M. 2015. Numerical
Solutions of Duffing Equations Involving Linear Inte-

gral with Shifted Chebyshev Polynomials, AKU J. Sci.
Eng., 15, 1-11.

[29] Kaminski, M., Corigliano, A. 2015. Numerical solu-
tion of the Duffing equation with random coefficients,
Mechanica, 50(7), 1841-1853.

[30] Yusufoglu, E. 2006. Numerical solution of Duff-
ing equation by the Laplace decomposition algorithm.
Appl. Math. Comput., 177(2), 572-580.

[31] Constandache, A., Das, A., Toppan, F. 2002. Lucas
polynomials and a standart Lax representation for the
polyropic gas dynamics, Lett. Math. Phys., 60(3), 197-
209.

[32] Lucas, E. 1878. Theorie de fonctions numeriques
simplement periodiques, Amer. J. Math. 1, 184-240;
289-321.



	Introduction
	Fundamentals of the Numerical Method
	Application of the Numerical Method
	 Numerical examples and Discussion
	Conclusion

