a journal of mathematics

Stability analysis for numerical methods
applied to an inner ear model

Kimberley Lindenberg, Kees Vuik and Pieter W. J. van Hengel

:-msp

2017 vol. 10, no. 2






INVOLVE 10:2(2017)
dx.doi.org/10.2140/involve.2017.10.181

Stability analysis for numerical methods
applied to an inner ear model

Kimberley Lindenberg, Kees Vuik and Pieter W. J. van Hengel

(Communicated by Kenneth S. Berenhaut)

Diependaal, Duithuis, Hoogstraten and Viergever investigated three time-integration
methods to solve a simplified one-dimensional model of the human cochlea. Two
of these time-integration methods are dealt with in this paper, namely fourth-
order Runge—Kutta and modified Sielecki. The stability of these two methods
is examined, both theoretically and experimentally. This leads to the conclusion
that in the case of the fourth-order Runge—Kutta method, a bigger time step can
be used in comparison to the modified Sielecki method. This corresponds with
the conclusion drawn in the article by Diependaal, Duithuis, Hoogstraten and
Viergever.

1. Introduction

1.1. Motivation. Deafness can be caused by a problem with the mechanical part
of the human ear, which consists of three parts, namely the outer ear, the middle
ear and the inner ear. The inner ear includes the cochlea (the organ of hearing)
and the vestibular system (balance). The cochlea converts incoming sounds into
electrochemical (nerve) impulses.

Almost always, it is possible to improve the hearing of those who are hearing
impaired. Therefore it is important that deafness or hearing impairment is detected as
early as possible. To test the functioning of the hearing system, subjective thresholds
are determined at standardised frequencies and are related to standardised average
thresholds. However, in general these tests cannot be performed on everyone. For
example, they cannot be administered to people who are incapable of responding,
such as babies and young children. Besides that, this method tests the functioning of
the entire hearing system, not only of the cochlea. This leads to a different problem,
because to improve the diagnosis of a hearing deficit it would be useful to separate
the functioning of the cochlea from the neural processing [van Hengel 1996].
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There is an objective test (diagnosing cochlear dysfunction) which has the po-
tential to detect deafness or hearing impairment as early as possible. In this test
otoacoustic emissions play an important role. Otoacoustic emissions are very
weak sounds produced by the cochlea, in response to stimulation or spontaneously.
These sounds can be measured with a sensitive microphone in the ear canal. These
otoacoustic emissions give directly measurable information about the condition
of the cochlea, and thus can be used when diagnosing cochlear dysfunction. It
is known that subjects with cochlear hearing deficits have emissions that differ
from those found in people with normal hearing. Since otoacoustic emissions can
be directly linked to cochlear functioning, it is possible for objective tests to be
carried out on anyone, including babies and small children. The problem is that
it remains difficult to link otoacoustic emission levels to cochlear functioning. A
deeper understanding of the generative mechanism(s) is thus required. Since the
cochlea is extremely vulnerable and difficult to access, in vivo studies on otoacoustic
emissions cannot be performed in humans. However, these studies are performed
in animals to help understand the phenomenon. Additionally, cochlea models are
used to study otoacoustic emissions [van Hengel 1996].

1.2. Early work. The model used in this paper is obtained from an internal report
by Marc van den Raadt, in which the numerical treatment of motion equations is
described in detail and which is partly based on the paper by Diependaal et al. [1987],
where they examined three time-integration methods (Heun, fourth-order Runge—
Kutta and modified Sielecki) in order to solve their model. They also dealt with the
numerical stability of these three methods. The time-integration methods have to be
numerically stable and this limits the size of the time step used for a given problem.

1.3. What is new in this paper? There exist two kinds of stability, analytical and
numerical. It is possible that a second-order differential equation is analytically
stable (positive damping), but at the same time the used numerical method can
be unstable, because too large a step size is used or an improper time-integration
method is applied. While most authors examine only the analytical stability, we
consider the numerical stability as well and realize that these two kinds of stability
are not the same. Diependaal et al. seem to make this distinction between analytical
and numerical stability as well. However, their stability analysis is limited to a
numerical test (determining the bounds in an experimental way), and they obtain a
conservative guess of the step-size limit for each time-integration method by testing
different step sizes. Using these numerical tests, Diependaal et al. conclude that in
the fourth-order Runge—Kutta method, a bigger time step can be used in comparison
with Heun and modified Sielecki methods. In this paper we only examine two
time-integration methods, fourth order Runge—Kutta and modified Sielecki, and a
real numerical stability analysis is conducted. So, the theoretical bounds for the
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time steps are derived and verified with a numerical test. As far as the authors know,
the method used to investigate the stability of the modified Sielecki method is not
known in the literature, and therefore a new contribution of this paper.

The goal is also to derive a method for stability analysis on the model with
parameter variations to simulate hearing loss.

1.4. Structure of the paper. In Section 2, the biological background, the mathe-
matical model and the discretisation of this model are dealt with. The numerical
methods used during the project and their properties are examined in Section 3.
The numerical experiments are examined in Section 4. Finally, in Section 5 various
conclusions are drawn.

2. Problem definition

2.1. Biological background. The cochlea plays an important part in the processing
of incoming sounds. The incoming sound waves behave like pressure waves
in the ear. The pressure waves, which reach the eardrum, are transmitted via
vibrations of the middle ear ossicles to the oval window at the base of the cochlea.
These vibrations move the cochlear fluids, which stimulate tiny hair cells on the
cochlear partition. Individual hair cells respond to specific sound frequencies so
that, depending on the frequency of the sound, only certain hair cells are stimulated
[Robles and Ruggero 2001; Bell 2004].

The cochlea looks like a coiled tube. Mechanically this tube is divided into two
compartments by the cochlear partition, consisting of the basilar membrane and the
organ of Corti (the unfolded cochlea is shown in Figure 1). The two compartments
are filled with fluid, which will have equivalent mechanical properties to water in
this proposed model. The organ of Corti, which is a cellular layer on the basilar
membrane, contains the hair cells that start to move when sound waves enter the

oval

window
Reissner’s membrane scala vestibuli
stapes —»- @
scala media
basiliar membrane scala tympani helicotrema
round
window

high frequencies

region most sensitive to ———— low frequencies

Figure 1. The unfolded cochlea.
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ear. The part of the cochlear partition situated at the base will resonate at higher
frequencies and the part at the apex will resonate at lower frequencies [Robles and
Ruggero 2001; Bell 2004].

2.2. Mathematical model. In our model, the cochlea will be viewed as a straight
cylinder. The cochlea will be divided by the cochlear partition into two fluid
channels of the same height and the same width. We will also assume that the
basilar membrane has the same width from the base to the apex. It is assumed that
the base is located at the left side of the cylinder and the apex at the right side.
The one-dimensional cochlea model [Diependaal et al. 1987] is defined by
2 2
zTg(x’t)_%O%(x’t)zo’ 0<x<L, t=0, )

where the transmembrane fluid pressure p(x, ¢) can be written as

p(-x’ t) =msj}(x9 t)+ds(x))-](-xa t) +Ss(x))’(x, t)

For simplicity, this pressure is assumed to be equal to zero at the helicotrema (at
x = L). Note that this assumption is an approximation because in reality there
can be a small fluid flow as a result of the remaining pressure difference and some
damping that affects the flow. For high frequencies, this is almost negligible, but it
can play an important role for frequencies below 1kHz. Equation (1) describes the
movement of a cochlear section, and in this equation p stands for the density of the
cochlear fluid and £ is the height of a scala. Here y(x, ) is the excitation in the
oscillators, m the specific acoustic mass of the basilar membrane, d; the specific
acoustic damping of the basilar membrane and s, the specific acoustic stiffness of
the basilar membrane. Both d and s vary with the placement of an oscillator.

2.3. Spatial discretisation. If we define G(x, t) =d;(x)y(x, t)+s,(x)y(x, t), then
p(x,t) —G(x,t) =m;¥(x,t). The differential equation (1) can be written as
2

_8_p x,t)+2—pp(x,t)=2—pG(x,t), O0<x=<L, >0 )

0x2 hm hm

This model is used to describe N + 1 individual cochlear sections. These sections
behave as harmonic oscillators. We assume that we have N + 1 oscillators and
therefore we divide the interval [0, L] into N + 1 equidistant subintervals (with
length A X). The oscillator at n = 0 is part of the middle ear, the oscillator at n = 1
has the highest frequency in the cochlea and the oscillator at n = N, at the right the
helicotrema, has the lowest frequency in the cochlea.

The following approximation of the second partial derivative of p(x, t) [Vuik

et al. 2006] is used:

9*p _pHAX, ) —2p(x, 1)+ plx — AX, 1)

—(x,t
oz 5D (AX)?
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Then (2) can be written as a matrix representation Ap(z) = b(r) [Vuik et al. 2006].
Here matrix A is a tridiagonal matrix (a;;), vector p(¢) is an unknown vector and
the vector b(t) consists of known terms like the stimulus p,.(¢) and the vector G(t):

(14 2oy /AX ifi=j=1,
(24 2<)/AX ifi=j and i €{2,3,..., N},
aij = (1+ 2 2 )JAX if i=j=N+1,
—1/AX if j=i+1andie{l,2,...,N},
—1/AX if j=i—1andie{2,3,...,N+1},

pi=px;,t) forief0,1,..., N},

2L (1, pe(1) + G (xj1, D) /AX if j =1,
2 G(xj_1, 1)/ AX if je{2,3,...,N+1)}.

I

b =

This almost corresponds with the system derived by Diependaal et al., but the
equation associated with the oscillator at n = 0 (first equation of Ap(¢) = b(¢))
differs. This deviation is a result of the fact that the oscillator at n = 0 is part of the
middle ear. The other equations do correspond with that of Diependaal et al. for
equidistant subintervals (A X is constant), except the notation deviates:

2m.  2pb 2
Me _ ZPOBM(AX)? and  — 1 ~0.999999999102402 ~ 1.
m Mg Sge my + 2m,

2.4. System of equations for the time. Consider the functions y(x, t) and y(x, 7).
These lead to a second-order system of time equations. This second-order system
can be transformed into a first-order system if we define y(x, ) = u(x, t). Then
it holds that y(x, ¢t) = u(x, t) [Diependaal et al. 1987] and wu(x,t) = y(x,t) =
(p(x, 1) = G(x, 1))/ my.

So this system is given by

y(x, 1) =u(x, 1), y(x,00=0, 0=<x<L,
i(x, 1) = (px, 1) — G(x,1))/my, u(x,00=0, t=>0.

It is transformed into a system consisting of vectors after spatial discretisation has
taken place because the vector p(¢) can be determined from Ap(t) = b(¢).
Consider the system

%

[y‘(t) =u(), 0 [y(0> =0, &

ut)=Q-[p@)—c@®), u(0) =0,
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where the matrix @ is a diagonal matrix (g;;) and the vector ¢(¢) consists of known
terms like the stimulus p.(¢) and the vector G(t):

[Umg ifi=1,
M= my,  ifie(23,....,N+1},

C:{mmaﬂ4ﬂw4J)ifj=L
TG, 1) if je{2,3,...,N+1}.
Because of the oscillator in the middle ear, this system deviates a little bit for n =0
(first equation of Q[p(¢) — c(t)]) with respect to [Diependaal et al. 1987]. However,
in this case the influence of the middle ear is taken into account.

The vector p(t) is determined by

— 20 G (xo, 1) — iy b, (1)
py=A-bpy=at | T GED |y 0
— 2 G (x, 1) 0

3. Numerical methods

3.1. System of first-order differential equations. We consider system (3). In the
following definition of the vector G(t), it can be seen that the properties of the
middle ear are again taken into account for the first oscillator, and therefore it differs
from the vector g(¢) in the paper of Diependaal et al.:

G (xo, 1) Ssr-n2-Zg-u(x0, 1) +Ssm-y(x0, 1)
G(x1,1) dg(x1)-u(xy, £)+s5(x1)-y(x1, 1)

G(t) = = = Du(t)+Sy(1).

G(xn,1) dy(xn)-u(xy, 1)+s5(xn)-y(xn, 1)
However, for the oscillators in the cochlea, G (¢) equals g(¢), but again a somewhat
different notation is used. Here the matrices D and S are diagonal matrices (d;;)
and (s;;) respectively given by
Ssreni-Za ifi=1,
g (i) if i e{2,3,...,N+1},

_ssm if i =1,
s”_{ss(xi_l) ific{2.3,... N+1).

Consider system (3) on the time interval [0, 7']. This time interval is divided into
M equidistant subintervals [fg, 111, [#1, 2], - . ., [tm—1, tar] (With length At). After
dividing the time interval into subintervals, the following steps must be followed
from j = 1to j = M [Diependaal et al. 1987]:
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(1) Calculate at time #;_; the vectors ¢ and b.

(2) Solve p by using Ap(t) = b(t).

(3) Calculate w[t, y(t),u(t)] = Q- [p(t) — c(t)].

(4) Integrate the equations y(¢) = u(t) and u(t) = w[t, y(t), u(t)] from t;_; to ;.
At step (4), the fourth-order Runge—Kutta and modified Sielecki methods are used.

3.2. Fourth-order Runge—Kutta method. The fourth-order Runge—Kutta method
is given in [Diependaal et al. 1987] by

y(t + At) = y(0) + L[ky +2ky + 2k3 + ks,
{u(t + AN =u(t) + ¢l 420+ 205+ 1),
The following four steps are carried out:
(1) Determine the predictors k; and [;.
(2) Determine the predictors k; and [5.
(3) Determine the predictors k3 and I3.
(4) Determine the predictors k4 and I4.

At each step the vector p(r) has to be determined from A p(¢) = b(¢) for the function
wit, y(@), u()] = Q- [p(t) —c(0)].

To apply the fourth-order Runge—Kutta method, system (3) must be written as
the matrix representation

y(x0, 1) ¥ (xo, t)\ 0

)"(Xl,f) y(xlat) 0

y‘(xj;,,z) (0 I yen, )| (0 0 0 @
u(xo,t) | \MS MD u(xp, t) O N npe(t) |
u(xy,t) u(x, 1) 0

u(xy,t) u(xl;/,t) \ 0

The matrix O is an (N+1) x (N+1) null matrix, I is an (N+1) x (N+1) identity
matrix, M is determined by M = Q[A~'R—I]with R an (N+1)x (N+1) diagonal

matrix with
_22001 if i = 1’
[ m
! e if je{2,3,...,N+1},

and N is an (N+1) x (N+1) matrix determined by N = Q[ e g-1 4 I].

my,
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3.3. The properties of the fourth-order Runge—Kutta method. The Runge—Kutta
method we are using is a fourth-order method, which means that the total error is
of the fourth-order (with respect to the time step). This is an explicit method and it
is conditionally stable, which means that it is stable for a time step below a certain
bound.

In order to study the stability when using the time-integration fourth-order Runge—
Kutta method, the amplification factor associated with this method can be used and
it is given by

Q(h1) = 1+ ha+ L) + Ly’ + L (),

where & represents the time step used and A is known from the test equation y’ = Ay.
A numerical time-integration method is termed stable if and only if |Q(h)X)] < 1
for a given time step & [Vuik et al. 2006].

The amplification factor Q(h)) given above is the amplification factor in the
scalar case, but here the method is used on a matrix representation (4). Now
this numerical time-integration method is termed stable if and only if for every
eigenvalue u of the matrix ( A?S MI D), it holds that |Q(hp)| <1 for a given time
step i [Vuik et al. 2006].

3.4. The modified Sielecki method. The modified Sielecki method is given in
[Diependaal et al. 1987] by

u(r+ A1) =u(t)+ Ar-wlz, y(0), u(@®)],

y(t+ At) =y(@)+ At -u(t + At),
where the function w[z, y(¢), u(t)] is defined as w(z, y(¢), u(t)]|= Q- [p(t) —c(?)],
which can also be represented as

n¢Pe (t)
w(t, y(t), u(t)] = MDu(t) + MSy(1) — N
0
3.5. The stability of the modified Sielecki method. The amplification factor of the
modified Sielecki numerical time-integration method is not known or given as far
as the authors know. This method is both an implicit and an explicit method and
this makes it harder to derive an amplification factor.
To examine the stability of the modified Sielecki method, the scalar-linear case

is first considered. For the (scalar) system

¢(1) =v(), £(0) = ¢o,

V(1) = lt, £(1), v(D)], v(0) = vo,
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the modified Sielecki method is given by

v(t+ Ar) =v(t) + At - wlt, ¢(t), v(1)],
Ct+At)=¢()+ At -v(t + At).

In the scalar-linear case the function w[t, £(t), v(¢)] is given by wlt, (t), v(¢)] =
A-C(t)+p-v(t)+c with A, u <0 and a constant ¢ € R. To examine the stability of
this method in the scalar-linear case, the function w[¢, £(¢), v(t)]=A-C(t)+ - v(t)
can be considered because the constant ¢ does not affect the stability.

Consider the (scalar-linear) system

[v(t+At):v(t)—i—At-)»-{(t)—l—At-,u'v(t), -

@+ A)=C(t)+ At -v(t + At).
After substituting v(t + At) = v(t) + At - X - (@) + At - pw-v(t) in {(t 4+ At) =

Z(t)+ At -v(t+ At), the system (5) can be represented by the matrix representation
a(t+ At) =T -a(t). Here

_ (v(+Ar) _(v(®) _ 14+At-u At-A
a(H_At)_(C(H—At))’ “(t)_<g(r))’ T_(At—l—(At)z-,u 1+(At)2-A)'

For a multiplicative norm, it holds for a,+; = T - a, with a, the numerical
solution that

multiplicativity
lansill =T -a,ll = IT" - ai|l < 1T - llal.

Furthermore the following result is known [Golub and Van Loan 1996]:
T"— 0 as p(T) <1 with p(T) = max{|k| : k is an eigenvalue of T'}.

The modified Sielecki numerical time-integration method is termed stable if and
only if |k| <1 for every eigenvalue « of T for a given time step A, because then
the inequality p(T') < 1 is satisfied.

The same principle (as in the scalar-linear case) can be used for

u(t+ At)=ut)+ At-wlt, y(t), u(t)],
y(t+ At) = y(t)+ At -u(t + At),

where the function w(¢, y(¢), u(¢)] = M Du(t) + M Sy(t) is considered to examine
the stability of the modified Sielecki method. So consider

{u(t—{—At):u(t)+At-MSy(t)—l—At-MDu(t), ©)

y(t+ At) = y(t)+ At -u(t + At).
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After substituting u(t + At) =u(t)+ At-MSy(t)+At-MDu(t) in y(t+ At) =
y(t) + At -u(t + At), the system (6) can be written as

ut+Ar)\ I+At-MD At-MS u(t) 7
yit+A) T \At- T+ (A)?2-MD I+ (At)>-MS) \y@t))
The modified Sielecki method is stable if and only if || < 1 holds for every
eigenvalue « of the matrix

I+At-MD At-MS
At- T+ (AD?-MD I+ (A)*-MS

for a given time step At.

4. Numerical experiments

4.1. Problem. The one-dimensional cochlea model is given by (1) and this equation
can be written as a matrix representation (spatial discretisation) Ap(t) = b(t) [Vuik
et al. 2006], which is used to determine the vector p(¢f). The system of first-
order time equations (3) can be solved by determining the vector p(¢) and using a
numerical time-integration method. In this paper the fourth-order Runge—Kutta and
modified Sielecki numerical time-integration methods are dealt with.

4.2. The stability of the two numerical time-integration methods. For the fourth-
order Runge—Kutta method, system (3) is written as the matrix representation (4).
The fourth-order Runge—Kutta method is termed stable if and only if for every

eigenvalue u; of the matrix
0o 1
k= (MS MD)’

it holds that |Q(Aru;)| <1 for a given time step At [Vuik et al. 2006], where the
amplification factor Q is given by

Q(Atp) = 1+ Atpi + 5 (Atp)* + § (A1) + 55 (Atp)*.

For the modified Sielecki method, w(¢, y(¢), u(t)] = M Du(t) + MSy(t) is
considered to examine the stability. Consider the system (6) and write this as the
matrix representation given in (7).

The modified Sielecki method will be stable if and only if |«;| < 1 holds for
every eigenvalue «; of the matrix

o I+At-MD At-MS
“\At- T+ (AD2-MD I+ (At)>-MS

for a given time step At.
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Figure 2. The plot of the eigenvalues of E.
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Figure 3. The stability locus of the fourth-order Runge—Kutta method.

4.3. Numerical experiments to determine a restriction on the time step At. To
perform these numerical experiments, Matlab is used.

4.3.1. Fourth-order Runge—Kutta. The eigenvalues u; of the matrix E can be
calculated and plotted (see Figure 2).

For the fourth-order Runge—Kutta method to be stable for a given At, the in-
equality

QAL = |1+ Atpi + 3 (Atpi)? + 5 (Atp)* + gp(Arpp)*| < 1

has to be satisfied for all u; (i =1, ...,2N +2). In other words, all eigenvalues u;
multiplied by a time step At must lie within the range of the stability locus of the
fourth-order Runge—Kutta method. Figure 3 shows this stability locus.

This consideration determines a restriction on the time step Af. The result of
this numerical experiment is the following:

« For At =2.08-107 s, it holds that | Q(Aru;)| < 1 for all eigenvalues u;, and
thus this numerical scheme is stable.
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Figure 4. The norms of u(¢) and y(¢), divided by /N + 1, with
At =2.08-1073s.
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« For At =2.09-107> s it holds that | Q(Atu;)| > 1 for two eigenvalues, and
thus this numerical scheme is no longer stable.

The determined time steps (A = 2.08 - 10™>s and Az =2.09 - 10~s) can also
be tested on the fourth-order Runge—Kutta numerical time-integration method. The
initial conditions u#(0) =1, y(0) =1 are used instead of u(0) =0, y(0) =0. A
small change of the initial conditions causes a perturbation.

If this perturbation is bounded, then the fourth-order Runge—Kutta method is
stable. The expectation is that the perturbation is bounded by using the time step
At =2.08 - 1075 and unbounded by using the time step At = 2.09 - 10~s. To
investigate this, the norms of the vectors u(¢) and y(¢) divided by ~/N + 1 are
calculated and plotted (see Figure 4 for time step At = 2.08 - 1075 and Figure 5
for time step At =2.09-107s).

From Figure 4, it can be seen that the perturbation remains bounded. For
At =2.08- 10735, the numerical scheme is indeed stable.
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Figure 6. The eigenvalues of F with At =1.41- 10735 (left) and
At =1.42-10735 (right).

From Figure 5, it can be concluded that the perturbation is unbounded. For
At =2.09-1077s, it holds that the numerical scheme is unstable.

4.3.2. Modified Sielecki. By trying different values for the time step Af, we can
determine for which time step the modified Sielecki numerical time-integration
method is stable or unstable. It can be seen that for the time step At = 1.41-107s,
the inequality |«;| < 1 holds for all eigenvalues «; of the matrix F (see Figure 6).
It can also be seen that for the time step Az = 1.42- 10775, the inequality licj] > 1
holds for one eigenvalue (see Figure 6).

The determined time steps (At = 1.41-107>s and Az = 1.42-10~s) can also
be tested on the modified Sielecki numerical time-integration method. The initial
conditions #(0) =1, y(0) =1 instead of u(0) =0, y(0) = 0 are used, causing a
perturbation.

If this perturbation is bounded, then the modified Sielecki method is stable.
The expectation is that the perturbation is bounded by using the time step At =
1.41 - 1075 and unbounded by using the time step At = 1.42-107%s. Again
the norms of the vectors u(¢t) and y(¢) divided by /N +1 are calculated and
plotted (see Figure 7 for time step At = 1.41-107s and Figure 8 for time step
At =1.42-107%).

From Figure 7, it can be seen that the perturbation remains bounded. For
At =1.41-107s the numerical scheme is indeed stable.

From Figure 8, it can be concluded that the perturbation is unbounded. For
At =1.42- 1075 it holds that the numerical scheme is unstable.

5. Conclusions

After examining the stability of the fourth-order Runge—Kutta and modified Sielecki
numerical time-integration methods, it can be concluded that a bigger time step
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u-norm
y-norm

0 05 1

Figure 7. The norms of u(¢) and y(¢), divided by /N + 1, with
At =1.41-10"5.

u-norm
y-norm

t o t
Figure 8. The norms of u(¢) and y(¢), divided by /N + 1, with
At =1.42-1075s.

(At = 2.08 - 10~35) can be used for the Runge—Kutta four method than for the
method modified Sielecki (At = 1.41-10735s). This corresponds with the article by
Diependaal, Duithuis, Hoogstraten and Viergever [Diependaal et al. 1987].

When the time step At = 2.08 - 107s is used, the fourth-order Runge—Kutta
method is still stable, but the modified Sielecki method is then unstable. The
modified Sielecki method already shows unstable behavior when a time step of
At =1.42-1075 is used.

Our numerical stability analysis for both time integration methods showed the
following results:

o Fourth-order Runge—Kutta: when we use a time step of 2.08- 105, the system
is numerically stable, but numerically unstable for a time step of 2.09 - 10~°s.

o Modified Sielecki: a time step of 1.41 - 10735 causes the system to be nu-
merically stable, and a time step of 1.42- 10775 causes it to be numerically

unstable.
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Following this numerical stability analysis, we tried to verify these results with a
numerical test (Figure 4, 5, 7 and 8), and saw that the numerical tests supported the
results from our analysis. Thus, the theoretical analyses and experimental analyses
coincide.

List of symbols

e p(x,t): transmembrane fluid pressure

e y(x, t): excitation of the basilar membrane

o my: specific acoustic mass of the basilar membrane (m; =m -b - AX)

e d(x): specific acoustic damping of the basilar membrane at place x (d;(x) =
d(x)-b-AX and d;(x,) = dsp (X0) - dyppor (Xn))

e ds,»(x): ensures that the damping in the cochlea is uniform everywhere
(dsppp () = €/ mgs5(x))

¢ dsror (X): makes it possible to locally vary the (negative) damping (dsppor (x) =1
in the linear case)

« ¢: models strength impulse response (Matlab: € =5-1072)

 s5(x): specific acoustic stiffness of the basilar membrane at place x (ss(x) =
s(x)-b-AX and s;(x,) = 5o - e ")

* 50: specific acoustic stiffness constant (Matlab: so =1 - 1010 Pa/)

» A: value which determines place-frequency relation in the cochlea (Matlab:
A =300m1)

o p: density of the cochlear fluid

 h: height of a scala (h = S;./b)

e m: acoustic mass of the basilar membrane

 d(x): acoustic damping of the basilar membrane at place x

e s(x): acoustic stiffness of the basilar membrane at place x

e AX: length of a subinterval (AX = L/(N + 1))

e S..: surface of a scala

e b: width of a scala

e mo1: acoustic mass of the cochlear fluid between the oval window and the
first oscillator (m.9; = pAXo1/Ss¢)

¢ AXp: distance between the oval window and the first oscillator
e m,,: acoustic mass of the middle ear (m,, = ntZZs/(Sta)rmS))

o Mgy specific acoustic mass of the middle ear (m,, = m;, SsT)
o Z,: specific acoustic impedance of air

¢ S;: surface of the eardrum
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o Wy resonance frequency of the middle ear

« §: reciprocal value of the quality factor Q of the middle ear (8 = d,,/\/SuMm)
e dy,: acoustic damping of the middle ear

e 5,,. acoustic stiffness of the middle ear

¢ n,: transformation factor of the middle ear

e p.(t): form of the stimulus

o m.: acoustic mass of the cochlear fluid between two oscillators (m.=p A X/ Ss.)
e u(x,t): velocity of the basilar membrane (u(x, t) = y(x, t))

o Ssr: surface of the stapes (Matlab: Sg7 =3 - 107%m?)

e Z,: acoustic impedance of air (Z, = Z;/S;)

o sgm: specific acoustic stiffness of the middle ear

o At: time step used in the fourth-order Runge—Kutta and modified Sielecki
numerical methods

References

[Bell 2004] A. Bell, “Hearing: travelling wave or resonance?”’, PLoS Biol 2:10 (2004), Art. ID e337.

[Diependaal et al. 1987] R. J. Diependaal, H. Duifhuis, H. W. Hoogstraten, and M. A. Viergever,
“Numerical methods for solving one-dimensional cochlear models in the time domain”, J. Acoust.
Soc. Am. 82:5 (1987), 1655-1666.

[Golub and Van Loan 1996] G. H. Golub and C. F. Van Loan, Matrix computations, 3rd ed., Johns
Hopkins University Press, Baltimore, MD, 1996. MR Zbl

[van Hengel 1996] P. W. J. van Hengel, Emissions from cochlear modelling, Ph.D. thesis, University
of Gronigen, 1996, http://hdl.handle.net/11370/2c233b60-f37e-440d-b304-5aaa53c6605¢.

[Robles and Ruggero 2001] L. Robles and M. A. Ruggero, “Mechanics of the mammalian cochlea”,
Physiological Reviews 81:3 (2001), 1305-1352.

[Vuik et al. 2006] C. Vuik, P. van Beek, F. Vermolen, and J. en van Kan, Numerical methods for
ordinary differential equations, 1st ed., Delft Academic Press/VSSD, 2006.

Received: 2014-05-09 Revised: 2015-04-14 Accepted: 2016-03-25

kimberleylindenberg@gmail.com  Delft University of Technology, Faculty of Electrical
Engineering, Mathematics and Computer Science,
Department of Applied Mathematical Analysis,
2628 CD Delft, The Netherlands

INCAS3, 9401 HJ Assen, The Netherlands

c.vuik@tudelft.nl Delft University of Technology, Faculty of Electrical
Engineering, Mathematics and Computer Science,
Department of Applied Mathematical Analysis,
2628 CD Delft, The Netherlands

petervanhengel@incas3.eu INCAS3, 9401 HJ Assen, The Netherlands

mathematical sciences publishers :'msp


http://dx.doi.org/10.1371/journal.pbio.0020337
http://dx.doi.org/10.1121/1.395157
http://msp.org/idx/mr/1417720
http://msp.org/idx/zbl/0865.65009
http://hdl.handle.net/11370/2c233b60-f37e-440d-b304-5aaa53c6605c
http://physrev.physiology.org/content/81/3/1305
mailto:kimberleylindenberg@gmail.com
mailto:c.vuik@tudelft.nl
mailto:petervanhengel@incas3.eu
http://msp.org

Colin Adams

John V. Baxley
Arthur T. Benjamin
Martin Bohner
Nigel Boston
Amarjit S. Budhiraja
Pietro Cerone
Scott Chapman
Joshua N. Cooper
Jem N. Corcoran
Toka Diagana
Michael Dorff
Sever S. Dragomir
Behrouz Emamizadeh
Joel Foisy

Errin W. Fulp
Joseph Gallian
Stephan R. Garcia
Anant Godbole
Ron Gould
Andrew Granville
Jerrold Griggs

Sat Gupta

Jim Haglund
Johnny Henderson
Jim Hoste

Natalia Hritonenko
Glenn H. Hurlbert
Charles R. Johnson
K. B. Kulasekera
Gerry Ladas

involve

msp.org/involve

INVOLVE YOUR STUDENTS IN RESEARCH

Involve showcases and encourages high-quality mathematical research involving students from all
academic levels. The editorial board consists of mathematical scientists committed to nurturing
student participation in research. Bridging the gap between the extremes of purely undergraduate
research journals and mainstream research journals, Involve provides a venue to mathematicians
wishing to encourage the creative involvement of students.

MANAGING EDITOR

Kenneth S. Berenhaut

BOARD OF EDITORS

Williams College, USA
Wake Forest University, NC, USA
Harvey Mudd College, USA

Missouri U of Science and Technology, USA

University of Wisconsin, USA
U of North Carolina, Chapel Hill, USA
La Trobe University, Australia

Suzanne Lenhart
Chi-Kwong Li
Robert B. Lund
Gaven J. Martin
Mary Meyer
Emil Minchev
Frank Morgan

Sam Houston State University, USA ~ Mohammad Sal Moslehian

University of South Carolina, USA
University of Colorado, USA
Howard University, USA

Brigham Young University, USA
Victoria University, Australia

The Petroleum Institute, UAE

SUNY Potsdam, USA

Wake Forest University, USA
University of Minnesota Duluth, USA
Pomona College, USA

East Tennessee State University, USA
Emory University, USA

Université Montréal, Canada
University of South Carolina, USA

U of North Carolina, Greensboro, USA
University of Pennsylvania, USA
Baylor University, USA

Pitzer College, USA

Prairie View A&M University, USA
Arizona State University, USA
College of William and Mary, USA
Clemson University, USA

University of Rhode Island, USA

Zuhair Nashed

Ken Ono

Timothy E. O’Brien
Joseph O’Rourke
Yuval Peres

Y.-F. S. Pétermann
Robert J. Plemmons
Carl B. Pomerance
Vadim Ponomarenko
Bjorn Poonen
James Propp
J6zeph H. Przytycki
Richard Rebarber
Robert W. Robinson
Filip Saidak

James A. Sellers
Andrew J. Sterge
Ann Trenk

Ravi Vakil

Antonia Vecchio
Ram U. Verma
John C. Wierman
Michael E. Zieve

PRODUCTION
Silvio Levy, Scientific Editor

‘Wake Forest University, USA

University of Tennessee, USA
College of William and Mary, USA
Clemson University, USA

Massey University, New Zealand
Colorado State University, USA
Ruse, Bulgaria

Williams College, USA

Ferdowsi University of Mashhad, Iran
University of Central Florida, USA
Emory University, USA

Loyola University Chicago, USA
Smith College, USA

Microsoft Research, USA

Université de Geneve, Switzerland
Wake Forest University, USA
Dartmouth College, USA

San Diego State University, USA

UC Berkeley, USA

U Mass Lowell, USA

George Washington University, USA
University of Nebraska, USA
University of Georgia, USA

U of North Carolina, Greensboro, USA
Penn State University, USA

Honorary Editor

Wellesley College, USA

Stanford University, USA

Consiglio Nazionale delle Ricerche, Italy
University of Toledo, USA
Johns Hopkins University, USA
University of Michigan, USA

Cover: Alex Scorpan

See inside back cover or msp.org/involve for submission instructions. The subscription price for 2017 is US $175/year for the electronic
version, and $235/year (4$35, if shipping outside the US) for print and electronic. Subscriptions, requests for back issues from the last

three years and changes of subscribers address should be sent to MSP.

Involve (ISSN 1944-4184 electronic, 1944-4176 printed) at Mathematical Sciences Publishers, 798 Evans Hall #3840, c/o University of
California, Berkeley, CA 94720-3840, is published continuously online. Periodical rate postage paid at Berkeley, CA 94704, and additional

mailing offices.

Involve peer review and production are managed by EditFLow® from Mathematical Sciences Publishers.

PUBLISHED BY

:l mathematical sciences publishers

nonprofit scientific publishing
http://msp.org/
© 2017 Mathematical Sciences Publishers


http://msp.org/involve
http://msp.org/involve
http://msp.org/
http://msp.org/

mvolv

2017 no.

Stability analysis for numerical methods applied to an inner ear model 181
KIMBERLEY LINDENBERG, KEES VUIK AND PIETER W. J.
VAN HENGEL

Three approaches to a bracket polynomial for singular links 197
CARMEN CAPRAU, ALEX CHICHESTER AND PATRICK CHU

Symplectic embeddings of four-dimensional ellipsoids into polydiscs 219
MADELEINE BURKHART, PRIERA PANESCU AND MAX
TIMMONS

Characterizations of the round two-dimensional sphere in terms of 243

closed geodesics
LEE KENNARD AND JORDAN RAINONE

A necessary and sufficient condition for coincidence with the weak 257

topology
JOSEPH CLANIN AND KRISTOPHER LEE

Peak sets of classical Coxeter groups 263
ALEXANDER DI1AZ-LOPEZ, PAMELA E. HARRIS, ERIK INSKO
AND DARLEEN PEREZ-LAVIN

Fox coloring and the minimum number of colors 291
MOHAMED ELHAMDADI AND JEREMY KERR

Combinatorial curve neighborhoods for the affine flag manifold of typeA} 317
LEONARDO C. MIHALCEA AND TREVOR NORTON

Total variation based denoising methods for speckle noise images 327
ARUNDHATI BAGCHI MISRA, ETHAN LOCKHART AND
HYEONA LIM

A new look at Apollonian circle packings 345
ISABEL CORONA, CAROLYNN JOHNSON, LON MITCHELL AND

DYLAN O’CONNELL

1944-4176(2017)10:2;1-B



	1. Introduction
	1.1. Motivation
	1.2. Early work
	1.3. What is new in this paper?
	1.4. Structure of the paper

	2. Problem definition
	2.1. Biological background
	2.2. Mathematical model
	2.3. Spatial discretisation
	2.4. System of equations for the time

	3. Numerical methods
	3.1. System of first-order differential equations
	3.2. Fourth-order Runge–Kutta method
	3.3. The properties of the fourth-order Runge–Kutta method
	3.4. The modified Sielecki method
	3.5. The stability of the modified Sielecki method

	4. Numerical experiments
	4.1. Problem
	4.2. The stability of the two numerical time-integration methods
	4.3. Numerical experiments to determine a restriction on the time step t
	4.3.1. Fourth-order Runge–Kutta
	4.3.2. Modified Sielecki


	5. Conclusions
	List of symbols
	References
	
	

