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Abstract: In this work, a mathematical model of the transfer process in a layer under the condition
of given experimental data on a part of the layer boundary is presented and investigated. Such
research is important for the mathematical description of the objects and systems for which, based on
physical considerations, it is impossible to correctly impose boundary or initial conditions, even in a
sufficiently general form, but there are experimental data on the desired function or its derivative at
the boundary of the body or at the initial time. The values of the desired function at the boundary
are known at certain moments in time. The boundary condition is constructed by the experimental
data and the initial-boundary value problem, with such a boundary condition, is formulated and
solved. The influence of the statistical characteristics of the sample of experimental data on the
solution to the initial-boundary value problem is analyzed, and a two-sided statistical estimation of
the solution is determined. The confidence intervals for the coefficients of the regression equation
and the corresponding confidence intervals for the sought function are established. The influence of
the statistical characteristics of the sample on the sought function at the lower boundary of the layer
is investigated. Numerical analysis of the solution to the initial-boundary value problem is carried
out depending on the statistical characteristics of the sample. Various cases of samples by size and
variance are considered. Numerical solutions are studied under the conditions of large and small
time intervals of the considered process.

Keywords: diffusion; transfer process; statistical modeling; mathematical model; experimental data;
initial-boundary value problem

1. Introduction

The further development of approaches and methods of mathematical description of
non-equilibrium processes of various physical nature in natural or artificial objects [1,2]
is caused by the need to construct effective methodologies and estimates for modeling a
number of socio-economic problems of the functioning of society, the economy, the defense
capability of the state, forecasting the redistribution of pollution of anthropogenic origin in
objects in natural environment, assessing the quality of drinking water and improving its
purification on an industrial scale, establishing the influence of the diffusion of aggressive
substances when assessing the reliability and durability of the operation of macro-structural
elements and components to prevent the destruction of relevant materials (in particular, in
dual-use technologies), etc.

Such research makes it possible to obtain a reliable forecast of the processes occurring
in environmental objects and other systems, to take the necessary measures in time to
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prevent their negative development. Without pretending to be complete, we will briefly
dwell on the current practical and theoretical results obtained using statistical modeling
methods [3-5] in recent years.

In [6], a mechanistic—statistical approach based on a combined reaction—diffusion
model, which represents the dynamics of an organism in the growth area, is applied. The
initial conditions and model parameters related to diffusion, reproduction, and mortality
are estimated simultaneously in a Bayesian system using the adaptive sampling algorithm.
In [7], an estimation of the parameter for population models based on partial differential
equations is presented using a mechanistic—statistical model that combines a sub-model
describing the studied dynamics and a stochastic sub-model describing the observation
process. The problem of modeling the movement of the fish population is examined in [8].
The model has both deterministic and stochastic components. Modeling is carried out by
calculating spatial statistics.

The authors of the work in [9] investigated statistical models that use partial differential
equations (PDE) to describe dynamically developing natural systems. In [10], a data-driven
methodology for identifying sources of pollutants in the atmosphere is presented. This
approach combines a diffusion model with a quantitative probabilistic assessment of data
uncertainty. The work in [11] is devoted to the use of ecological models based on partial
differential equations, with a special emphasis on reaction—diffusion models. The choice
of parameters is based on the definition of a probabilistic observation model and the
appropriate data representation. A mathematical-statistical analysis of partial differential
equations is carried out in [12] to analyze the impact of organism movements on the spatial
dynamics of the population. Statistical techniques have been developed, that allow for a
more accurate correlation of the conclusions of mathematical ecology and observations of
empirical ecology. Because ecological processes evolve over time, they require statistical
models that can adapt to the dynamics of change as new data are collected. Work [13] was
devoted to the development of a model that combines the equations of ecological diffusion
and logistic growth to characterize the processes of population colonization and to establish
long-term equilibrium using a heterogeneous medium. Hierarchical Bayesian modeling
is used in [14] for statistical inferences and probabilistic forecasts using the mechanical
ecological diffusion model. The statistical model led to important ecological conclusions
and proved to be an accurate forecasting method.

Anisotropic diffusion is the theoretical basis for damage removal in the problems of
sensing and image processing applications. However, diffusion approaches require the
choice of a special function at the boundary of the image region, the definition of which is
usually problematic. On the basis of statistical image data in [15], the values of the image
at the edge of the region were obtained, which made it possible to formulate problems
of anisotropic diffusion in which the parameters of the image at the edge were studied
from the training data. Statistical modeling was used in [16] to study reaction—diffusion
equations for the purpose of image processing. In the article [17], in order to study the
law of diffusion of cementation of cracks, the form of diffusion of cementation and the
relationship between the radius of diffusion and time depending on the width of the crack
were investigated using laboratory experiments and statistical analysis. To investigate the
migration of heavy metals, nonlinear diffusion methods and an empirical method using a
polynomial equation were applied in [18]. Experimental data representing heavy metal
release were used for nonlinear models for calibration purposes. In work [19], the processes
of natural carbonation of concrete samples of Portland cement over a long period were
studied. A complex approach, consisting of the thermodynamic model and the statistical
methodology for modeling long-term carbonation, was developed. Statistical modeling
was used in [20] to investigate the process of chloride ions entering concrete, which is the
main cause of concrete corrosion. The proposed method can be used to model the profile
of chloride ions in concrete using only a few data samples for a given depth. Then, the
stochastic diffusion of chloride ions can be modeled by the diffusion equation.
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The statistical method for constructing cellular automata based on observation data
was used in [21] to apply the diffusion equation and the Burgers equation. The study cited
in [22] discussed the use of structure-of-research methods to identify statistical dependen-
cies in high-dimensional physical processes. Large data sets for many processes in space
and time require statistical models and methods that can adequately take into account
such data. It was shown in [23] that the solution to the stochastic differential equation of
advection and diffusion provides a flexible class of models for spatial-temporal processes,
which is also computationally feasible for large data sets. Unlike the raw samples, the
forecasts after statistical processing are calibrated, quantify the forecast uncertainty, and
have a smaller mean absolute error.

The important practical problems described above led to the emergence and develop-
ment of a number of new theoretical methods and methodologies of statistical modeling in
recent years. In particular, in the monograph [24], a systematic description of various mass
transfer models is carried out based on a statistical description where the input parameters
and solutions are expressed by random processes and fields. A mathematical formulation
of the main physical models of transport, diffusion, and spreading is carried out, and some
analytical tools for statistical modeling are developed—in particular, in randomly layered
media [25]. The algorithm for estimating the coefficients of the parabolic equation based on
statistical observational data is presented. The solution to the diffusion problem is based on
a probabilistic representation in the form of a functional of solution to a system of certain
stochastic differential equations. The paper cited in [26] was devoted to the investigation
of a linear parabolic stochastic partial differential equation of the second order with a
small variance parameter using high-frequency data. Statistical conclusions for diffusion
processes based on modeling results were obtained. In the work [27], a statistical scheme
for observing the diffusion processes was proposed, which involved the convolution of
diffusion processes and some nuclear functions in time. In [28], various procedures for
statistical choice of input data that demonstrated adequate modeling of the evolution equa-
tion with a finite sample were presented. The authors of [29] considered the problem of
uncertainty estimation in linear statistical inverse problems with high-dimensional parame-
ters. In [30], a fractional Laplace operator was used to study anomalous diffusion processes,
which leads to the problems described by fractional equations of nonlinear diffusion. The
approach based on statistical linearization was proposed, which permits one to calculate,
approximately and iteratively, the statistical characteristics of the diffusion process. The
work in [31] was devoted to the consideration of various methods of visualization of data,
which lie in layered structures glued together along the lower dimensional boundaries.
Diffusion processes were used to represent noise in statistical models in spaces, for which
there are no standard parametric probability distributions.

As the above analysis of sources on statistical modeling shows, it is not always possible
to correctly impose boundary conditions on the region boundaries which proceed from
physical considering, even in a sufficiently general way. This is due to the complexity and
insufficiency (or impossibility) of carrying out relevant studies, and therefore, the analysis
and necessary generalizations are lacking.

This work considers the initialboundary value problem of a parabolic type, which
describes the processes of transfer of heat, mass, charge, etc., in a layer when experimental
data on the desired function are available at one of the boundaries.

The purpose of the work is to obtain and investigate the mathematical model of the
transfer process in a layer, under the condition that, on one of the two parts of the boundary
of the layer, only experimental data are known regarding the value of the sought function at
certain moments of time. The initial-boundary value problem is formulated and solved for
a second-order parabolic equation with a boundary condition based on such experimental
data. Moreover, the actual problem investigated in the work is the analysis of the influence
of the statistical characteristics of the sample of experimental data on the solution to the
initial-boundary value problem, the determination of a two-sided statistical estimation of
the solution, and the establishment of confidence intervals. The aim of the investigation is
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also to numerically analyze the solution to the initial-boundary value problem, depending
on the statistical characteristics of the sample.

2. Statement of the Initial-Boundary Value Problem of Transfer Processes under
Experimental Data at the Layer Boundary

We consider the physical process of transfer (of heat, mass, charge, etc.), which is
described by a two-order partial differential equation, on the interval [0, xp], xo € Ry. We
assume that the coefficients of the problem are constant in the body region.

Conditions of the first kind are imposed on the sought function, but the system is
under conditions of uncertainty. At the lower boundary of the layer, only experimental
data on the desired function at certain moments of time are known.

In the case of a one-dimensional spatial coordinate, the transfer process is described
by the following partial differential equation [32]:

of (t,x) 02 f(t,x)
o T4 M

where f (¢, x) is the desired function, p and d are the constant coefficients, t is time, and x is
the spatial coordinate.
We assume that the initial condition is zero:

f(t,2)]—o = 0. 2)
For t > 0 at the upper boundary of the layer, the constant source f, acts:
f(t,x)],—o = f+ = const. 3)

At the lower boundary of the layer, the experimental data are known at N moments of
time, as presented in Table 1.

Table 1. Template for experimental data.

t t t t; N

f(t)|x0 fxo(tl) fxo(tZ) fxo(ti) fxo(tN)

Based on these experimental data, we construct a linear regression model [33,34]:
F(t) =at+b, (4)
where the coefficients a and b are found by the method of least squares [35]

N N N
N tifei = (,z ti) (z fxoz-)
i=1 i=1 i=1

a= S , ©)

where fy; = fx,(t;), and the boundary condition at x = x, takes the form

f(tx) ey = E(8)- )
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3. Finding the Solution to the Transfer Initial-Boundary Value Problem under Linear
Regression at the Boundary

We reduce the initial-boundary value problems (1)-(3) and (7) to the problem with
zero boundary conditions by substitution:

w(t,x) = f(t,x) — f. <1 - ") —F(H>, (8)

where w(t, x) is a new desired function.
Then, we obtain the following problem:

ow(t, x) N OF(t) x _ Dazw(t,x)

ot ot xg 0x2 ©)
with the initial condition
x x
@, Wlg = (1= 2) = FOlo2 (10
0 X0
and zero boundary conditions
w(t,x)]—g = W(t,X) 1y, = 0, (11)

wherein D = d/p.
Let us apply the finite integral Fourier sin-transform [36] (x — v, =n7t/xo, w(t, x) — w(t,yn))
to the initial-boundary value problem (9)-(11). Then, in the images, we obtain:

dw(t, yy, . dF 1"
) gt = TP L, (12)
Bt 0l = 5 (fo-+ (1" FD). 13)

The solution to the problem in (12) and (13) is the following expression

w(t,yn) = —<_]/1)F(t) _ ¢~ Dyit Hn - 2(_]/1) F(t)],_o+

+(—1)”Dyn/F(t)eDy5fdt —(_yi)nDy%/F(t)eDV%tdt} (14)

t=0
After applying the inverse Fourier transform, using (8), to relation (14), we obtain [37].

7(_1)np(t)+

X0 *0,=

oDyt [f* - 2(;1) F(t)|,o+ (—1)”Dyn/ F(t)ePvitdt
n t=0

Yn

1"
—(y)Dyﬁ/ F(t)eDy%tdt} sin(yux). (15)
n
If we take into account that F(t) is a linear regression, i.e., Formula (4) holds, then (15)

can be specified as follows:

Y —Dyﬁt/ byt g, _ (=1 _a ]
(=1)"yne F(t) e“¥n* dt Dy at+b D2 |’

n
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_ -1)" a
-1)" eDy%t/FteDy%tdt :( [b—};
(=1)"yn (t) —o Vi Dy%
x x o 2 & (=)
tLx)=fill—— )+ (at+b)— — — [at+b+
s =f.(1- %) aang - 25 | Sl
n
+e‘Dy*21t E — (_D(2b+at)] sin(ynx). (16)
Yn Yn

The resulting Formula (16) is valid for t € [0, fy], since this is the time interval in
which the sample of experimental data for the desired function is given.

Let us notice that the coefficients of linear regression 2 and b can acquire positive and
negative values, and can be equal to zero.

4. Analysis of Statistical Characteristics of a Sample in the Case of Linear Regression

Let us analyze the effect of the statistical characteristics of the sample of experimental
data set at the lower boundary of the layer on the coefficients of the linear regression (4),
constructed using these data by the least squares method.

In the expressions (5) and (6), for the regression coefficients 2 and b, we consider the
case where the sample size N — oco. Then, we obtain the following asymptotic relations:

lima=———; limb=0. (17)

We note that, if the number of experimental measurements changes over the same time
interval, then the values of the linear regression coefficients are a and b. That is, comparing
(5), (6), and (17), we can conclude that the larger the sample size N, the closer the angle
of inclination of the regression line a becomes to the expression (17) and the smaller the
absolute values of the free term b grow. Accordingly, for the samples, which the size is
large enough, it is necessary to construct a linear regression by means of the method of least
squares for the deviations of experimental values from their first value fy,(t;) F fx,(t1),
depending on sgnfy, (t1).

We also note that the coefficient a can be presented in the following form [37]:

. cov(t, F(t))

2 7
0t

(18)

where cov(t, F,(t)) is the covariance between t and F.(t) [38] and o7 is the variance of
variable .

It follows from Formula (18) that the coefficient a is directly proportional to the
covariance of the variables t and F,(t), and it is inversely proportional to the variance of
the variable t. And the smaller the variance o7, the higher the value of the parameter a.

N N
Since b = % ( Y Fi—a) ti) , this coefficient can be presented in terms of covariance
i=1 i=1

and variance as follows:

b= NL (% E,;— Nicov(t’fe(t)) > (19)

2 t; i=1 0}
i=1

It follows from Formula (19) that a decrease in variance under the same number of
experiments can lead to both an increase and a decrease in the value of b, depending on the
sign of the covariance and the magnitude of the values of F,;. It should be noted that an
increase in positive covariance reduces the value of the free term of the regression equation
b, while a negative covariance increases it.
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Also, linear regression coefficients can be presented using the correlation coefficient R:

s R 1 %Fr—REit‘ (20)
o’ N\5“ =

N N N
NY tiFg,»f(,z t,,) (,2 Pe,) N2

i=1 i=1 i=1 l Z fl> , and

N
\j (N% t%7<:1 ti>2> <Nzg:1 Ft?fi(ig‘l Fei>2> i N\/ =1 i=1

i=1

where R =

N N 2
oF = 11]\/ N ( Yy Fé) - ( Zl Fei> are the mean square deviations of values t and F,(t),
i=1 i=

correspondingly.

It follows from (20) that the coefficient of linear regression a is directly proportional
to the correlation coefficient R, and its sign determines the sign of the parameter a (since
the mean square deviation is always a non-negative quantity). At the same time, absolute
values of a increase with increasing or and decreasing ;. As for the coefficient b, when R
and t are of the same sign, an increase in the correlation coefficient leads to a decrease in
this parameter. In the case of different signs of the quantities R and ¢, an increase in the
correlation coefficient leads to an increase in the coefficient b.

If the coefficients a and b in the form of (18) and (19) are substituted into the expression
for linear regression, then we obtain the following:

e o1 t,z)l (3 ti)z{ v~ (£4) (£7)
+ (;—i t?) (l_ﬁl Fei> — (i tl-) (i tl-FEl-> } (21)

The asymptote (at N — o) of the obtained expression (21) for the time interval
t € [0;tN] has the form:

t+

t‘Zl tiFei
lim F(t) = ——ri\, (22)
N—co 'Zl tlz
1=

which is proportional to the running value of the time variable ¢, and, if the experimental
values for F,; are of the same sign, then it determines the sign of the asymptote.

We also note that there is no steady-state regime for the function F,(t), since the
inequality 0 < ¢t < ty needs to be satisfied.

5. Two-Sided Statistical Estimation for Solution of the Initial-Boundary Value Problem

Let us determine a two-sided estimate of the solution to the problems in (1)<(3) and (7),
which is given using linear regression on the layer boundary x = xg in (16).
We enter the notation:

o(t,x) = f(t,x) — f. (1 - x) —2(at+b)—. (23)
X0 X0
Then, we obtain the following from Formula (14):
(o] _ n
gt x) = _2 ) e~ Dyt <f* - (71)(217 + at)) sin(ynx). (24)
X0, Yn Yn
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We use the estimate for the exponent e~ Dyt
0<e DVt <1fort>0 (25)

and take into account that the function g(#, x), according to Formula (24), is negative. Then,
we obtain the following estimate:

25 (CD )~ £ ) sinty) < 500 <0

X0, n n

If we sum the two series included in the last inequality [39], then we obtain:
x x
—(Zb—l—at)x— — f(1—=) <g(t,x)<0. (26)
0

X0

Returning to the function f(t, x), according to relation (23), based on inequalities (25)
and (26), we obtain the two-sided estimate for the desired function f (¢, x):

(at+2b)— < f(t,x) < fu <1— xo) +2(at+b) . (27)

Substituting the linear regression coefficients in the form of (18) and (19) into the

obtained Inequality (27), we have:
N N N O\ (N N N
N} tiFi— <AZ ti) <): Fei> <): £ > )y Fez) - (}Z ti) <.): fiFei)
i=1 i=1 i=1 ) i i=1 i=1 i=1

N N \?2 y N \2
N(57)-(50) N(57)-(50)
i—1 i=1 i=1 i—1

IN

&=

<fem<f(1-5)+
X0
N N N N
N):tFez <>:t><21:ez> (2 t12> (): Fei) - (Z tl) (2 tiFei>
+2 i=1 i i=1 ft i=1 i=1 i=1 i=1 i (28)

=
o

2 N N 2
V(58 - (5 v(EA) - (5
i=1 i=1 i=1 i=1

Considering the case N — oo, by using (22), we obtain an asymptotic relation:

[e9)

t,Zl tiFei X x tZ tFez

= Z < lim f(tx) < (1>+2 (29)
OZO: tlz X0 N—)oof( ) f* X0 Z t2 xo
i=1 i=1

The asymptotic inequality (29) shows that changes in the sample size affect the limits
of two-sided estimates for the function f (¢, x), restricting inequality (28).

If the experimental values F,; are of the same sign, then as the sample size increases.
Both limits of the functional interval for f(t, x) (29) increase for Vt € [0, ty] and Vx € [0, x¢];
that is, the two-sided estimate of the solution shifts to the increasing values f (¢, x).

If we present the coefficients of the linear regression in terms of the covariance and
variance, (18) and (19), then the two-sided evaluation of the function f (¢, x) takes the form:

L Fi
cov(t, F.(t)) N i—1 x
2 t—2— +2=; x—0<f(tx)
! Yt Yt

i=1 i=1
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N
2y F,;
x 2cov(t, F(t)) N i§1 “
< fel1- P + 2 t—— +— P
! Lt Lt
i=1 i=1

Note that the increase in the covariance of the values t and F,(t) leads to a shift in the
two-sided estimate for f(f, x) to the increase, and the interval itself increases. At the same
time, the increase in the variance of the values t shifts in the direction of the decrease in the
values of f(t, x), and the width of the two-sided estimate narrows.

6. Confidence Intervals for the Predicted Value of the Constructed Linear Regression
Model for the Function F(t)

To establish a two-tailed critical region to obtain a solution to the initial-boundary
value problem in (1)-(3) and (7), we first need to find confidence intervals for the linear
regression F(t) (4) using the methodology presented in [34].

Let a given level of significance be o« = 0.05. Based on the experimental data (Table 1),
we compile a matrix of regressors K. For this case, it has the following form:

KT:<1 1 .1 ) 50)

t1 tr ... IN

The variance of the predicted value of the linear regression F(t) is determined by the
following formula:

o2 = f1(KTK) 'f,02, (31)

where f] = (1 t).
Substituting the estimate of the mean square deviation or (31) into the expression

‘E (t) — F(t)|/oF, we obtain the sought confidence interval. Therefore, the true value of the

desired function at the lower boundary of the layer F(t) varies with probable 1 — o« = 0.95,
within the limits [29]

?(t) — toor\/ ftT(KTK)_lft < F(t) < ?(t) + taat\/ftT(KTK)_lft, (32)

where ty = t, = t(x;v) is the tabular value of Student’s distribution at the significance
level o and the number of degrees of freedom v = N — 1. Calculation of the information
matrix is carried out, using the following methodology:

1 #
(KTK)— 1 1 ... 1 ) 1 t | 1+1+...41 th+bh+...+1IN
"\ ko iy T \htht i BBy
1 ty

Then the information matrix has the form

N
T N '21 f
(K K) = N li] 7
Yt Lt
i=1 i=1

the determinant of which is obtained in the form

N N \?2
det(K'K) = NY_# — <Zti> .
i=1

i=1
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Then, we obtain the error matrix as follows:

N, N
‘Zl t; _.21 ti
1= 1=
N N \?2 N N \?2
Nzt$—< i) Nztf—(zti)
(KTK)*l _ i=1 N i=1 i=1 i=1
71'21 : N
N o N \? N N \?
NE ti - (igl ti) sz ti - (12 ti)

i=1 i=1 i=1

Since the vectors f; are different at different points of the factor space, the length of the
confidence intervals will also be different; that is, the accuracy of the predicted value of the

linear regression F(t) may differ at different points in time ¢.
The limits of the two-tailed critical region for the function F(t) are found. Let

F(t) = F(t) £ E(t),

where, in the case of linear regression, which follows from Formula (32), we have

F(t)=at+b, E(t) = Am.

Here,
N 2 N
‘21 £ —2421 ti N
1= 1= .
q1 = N N 27 q2 = N N 57 q3 = N N 57
Nztf—(zt,) N2t$—<2ti> NEt%—(Zti)
i=1 i=1 i=1 i=1 i=1 i=1

A = tyop, where t =ty is the solution to Equation [33]:

r v+1 v+1

o 2=

; ) #2 2 ,

2 —_— 1+ — dt’ = «.

o VAT

(33)

(34)

(35)

(36)

where v is the number of degrees of freedom, v = N + 1, and I'(x) is Gamma-function [32].
Note that “+” in Formula (33) refers to the upper limit of the critical region, and “—" refers

to the lower limit.

Taking into account that N is a natural number, we present the relation (36) in the

following form:

N-+1

) f (N —1)!

tou/2 DIN/2, /7TN<I;] -1

2
) <1 + N) dt’, if N is even number
I

N+1

) }° (N =11t <1+if’2

-
/ . .
I \/W(N—.?)” N) dt’, if N is odd number

where (2n)!l = 2"n!, (2n + 1)1t = 2"+1T (n + 3) [37].

(37)

It follows from Formula (37) that, if the number of measurements N increases, then
the values of the integrand function decrease, and in order for the area under the inte-
grand function to remain constant (namely, «/2), the integration interval must increase;

accordingly, the value t«;, should decrease.
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In our analysis of the influence of the parameter N on the coefficients g;, i = 1, 2, 3 (35),
if the number of measurements increased, then these coefficients decreased. Moreover,

lim q1(N) = &f}”‘”(m =0, I\}i_rgo% —

N—oo

Itz
3

1

Then, at a constant value of o}, an increase in the number of experiments N on the
same interval t € [0;ty] leads to a narrowing of the confidence interval (32), where the
experimental data fall with probability (1 — ). And an increase in the mean square
deviation of the variable ¢, that is, 03, leads to an increase in the confidence interval for
the linear regression function F(t) for the same number of measurements. We note that
the influence of the variance of the variable f on the confidence interval is similar to the
influence of o3, but the growth by/to the same number slows down the rate of growth of
this interval.

7. Establishing the Two-Tailed Critical Region for Solution to the Initial-Boundary
Value Problem

To establish the two-tailed critical region for the solution to the problem (1)—(3) and (7),
we substitute a representation of the function F(t) (33) into relationship (15). Then,
we have:

+ _ R W PNE PN SR = N G D e ()"~
fF(t,x)c*<1 xO>+F(t)inP(t)xO xOEl[ m F(t) £ " F(t)+
e N e Vi
oDy L/ 2 <F(t) to:&:F(t)‘t_O)—i-

n
(—1)”Dyn/g(t)e’3y%tdt

+(~1)"Dyn /F )eP¥it a

=0

( 1)"

_(y Dyn/F Dyn

Considering Formula (16) in the case of imposing linear regression as a condition on
the lower boundary of the layer, Formula (38) can be represented as:

/P Dy"tdt] sin(y,x). (38)

0 n n+l
FE(x) = ft ) £FO S 7 2 ) [(_” E(t) + ¢ Dt [2(_1)1—:(1%)’ +

X() n=1 yn yn t=0

+(—1)”Dyn/f(t)eDy5tdt - (_yi)nDyfl/f(t)eDy%tdt} sin(y,x). (39)

t=0

Here, F(t)’tzo =A/q1. ) i
Note that the undefined integrals [ F(t)e’DV%tdt‘tio and [ F(t)e’Dy%tdt are not taken

in elementary functions, so we find their approximate expressions. Given that the function
F(t) is continuously differentiable the required number of times, we expand it into a Taylor
series on the interval of given experimental measurements t € [0, tx] in the vicinity of some

point T in this interval:
F(t) = A\/q1 + 4ot +g3t? =
2
—A\/Q1+I]2T+q3T2+A (92 + 2057) +
1- 2V/q1 + q2T + g372

t— 1) 4g3q, —
Al 2|T) BHoB L Ra(b). (40)
© A+ 2T+ g3T?)

+

NI
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Let T = t — A. In order for the Taylor series to be convergent, the condition |t — 7| < 1
or |A| < 1 must be satisfied [40]. We examined the function F(t), calculated by Formula (40)
depending on the value A, limiting ourselves to the first three terms of the Taylor series. Then,
the total residual term of the series was calculated according to the following formula:

Ro(e) = A= 3B —00) (24200 o, )
3 8 (91 + 926 + q38)?

In Table 2, the exact values of the function and the values of its expansion into the
Taylor series (40) are given, with a limitation of three terms, calculated for A = 0.001, 0.0015,
0.002, 0.0025, 0.003 on the interval t € [O; 3.2], and the corresponding total residual terms
R3, calculated according to Formula (41), where ¢ is the middle of the interval [7, t| shown
in Figure 1. Curves 1-5 correspond to the values (t) = t —0.001, t — 0.0015, t — 0.002,
t —0.0025, and t — 0.003.

Table 2. Exact and approximate values of the function F(t) for different values of A.

" Foxact (1) Frayior(t)

A =0.001 A =0.0015 A =0.002 A =0.0025 A =0.003

0 0.106747163 0.106747305 0.106747483 0.106747731 0.10674805 0.1067484
0.16 0.102730307 0.102730467 0.102730667 0.102730947 0.102731307  0.1027317
0.32 0.106747439 0.106747582 0.106747761 0.106748011 0.106748334  0.1067487
0.48 0.117980745 0.117980851 0.117980983 0.11798117  0.11798141 0.1179817
0.64 0.134635943 0.134636014 0.134636103 0.134636229 0.134636391  0.1346366
0.8 0.154974703  0.15497475  0.154974809 0.154974891 0.154974997  0.1549751
0.96 0.177736943 0.177736974 0.177737013 0.177737067 0.177737138  0.1777372
1.12 0.202105477 0.202105498 0.202105524 0.202105561 0.202105609  0.2021057
1.28 0.227564864 0.227564878 0.227564897 0.227564923 0.227564956  0.227565
1.44 0.253787019 0.25378703  0.253787043 0.253787062 0.253787086  0.2537871
1.6 0.28055815  0.280558158 0.280558168 0.280558182  0.2805582 0.2805582
1.76 0.307735018 0.307735024 0.307735031 0.307735041 0.307735055 0.3077351
1.92 0.335218954 0.335218958 0.335218964 0.335218972 (0.335218983 0.335219
2.08 0.362940206 0.36294021  0.362940215 0.362940221 0.362940229  0.3629402
2.24 0.390848283 0.390848286 0.39084829  0.390848295 0.390848301  0.3908483
2.4 0.418905846 0.418905849 0.418905852 0.418905856 0.418905861  0.4189059
2.56 0.447084753 0.447084755 0.447084758 0.447084761 0.447084765  0.4470848
2.72 0.475363425 0.475363426 0.475363428 0.475363431 0.475363435 0.4753634
2.88 0.503725059 0.50372506  0.503725062 0.503725064 0.503725067  0.5037251
3.04 0.532156392 0.532156393 0.532156394 0.532156396 0.532156399  0.5321564
3.2 0.560646819 0.56064682  0.560646821 0.560646823 0.560646825  0.5606468

Note that varying the parameters within wide limits leads to a similar result:
|R3| < 10710 (Figure 1). Therefore, we accept that taking into account three terms of
the series (40) approximates the function F(t) in the form in (34) sufficiently well.
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Figure 1. Graphs of total residual terms of the Taylor series (40) for different values of .

If
E(t) =~ Ast® + bt + p,

where p = A1 — Aya+ Aza?, b= (A — 2A3a), then we obtain

. ~

Y —Dyz,t/~ pit 5, (1) 2 7~ (2Ast+b) | 245 |

(=1)"yne F(t) e7¥n" dt By, | A3t P D2 ot |
(-1)" b 243

(—1)”yn/ﬁ(t) eDYiE gt

p— +
=0 Dyn Dy = D2y

Accordingly, we obtain the following limits of the two-tailed critical region:

fE(x) = f(t,%) izA\/mxﬁoi

(A3t +E>
Dy?

n

xon:1 Yn

. + . X
}l,ri‘ofF (t,x) = tlggf(t,x) +2A\/q1 + gt + qgtzx—o,

then the functions fFjE (t,x) do not have a steady-state regime (time asymptotics), i.e., for
long times of the transfer process, the longer the time ¢, the greater the width of the
two-tailed critical region.

The coefficient A has the greatest influence on the width of the two-tailed critical
region. Moreover, the smaller the value |A|, the narrower the two-tailed critical region for
the same reliability coefficient B. And the greater the variance of the predicted value of the
linear regression F(t), the wider the two-tailed critical region.

n
oDyt <2A\/171 + Ast? + bt —2 ) sin(ysx)- (42)

Because

8. The Influence of Statistical Characteristics of the Sample on Reliable Intervals and
the Two-Tailed Critical Region of the Solution to the Initial-Boundary Value Problem
Let us investigate the influence of the statistical characteristics of the sample of ex-
perimental data on the desired function at the lower boundary of the layer using specific
examples. Experimental data were given for both uniform and non-uniform division of the
time interval of the study [41]. Consider the cases of large and small samples, which are
characterized by large or small variance. Six samples of experimental data and maximum
width of the two-tailed critical region of the solution for each Sample are presented in
Tables 3-14. Graphs of linear regression, solutions to the initial-boundary value problem,
their confidence intervals and two-tailed critical regions for each are shown in Figures 2-13.
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Figures 2, 4, 6, 8, 10 and 12 show the linear regression for the corresponding sam-
ple (Figure a) and the solution to the initial-boundary value problem in (1)-(3) and (7)
(Figure b). In Figure a, the function F(t) is marked with a solid line, its confidence intervals
F*(t) are marked with dashed-dotted lines, and the experimental data presented in the
corresponding table are marked with green dots. For the large time intervals in Figures 2b,
4b, 6b, and 10b, the solutions of the original initial-boundary value problem f (¢, x) (solid
lines) at times t = 0.1, 0.5, and 2 (curves 1-3) are shown, and for small time intervals, in
Figures 8b and 12b, the solutions are shown at time points ¢t = 0.1, 0.5, and 1 (curves 1-3).
Curves (dashed lines) with the index “+” are calculated for the upper limits of confidence
intervals f;" (¢, x), and those with the index “—" are calculated for the lower ones f; (¢, x).

In Figures 3, 5, 7, 9, 11 and 13, the solutions to the initial-boundary value problem
f(t,x) are shown, normalized to the value of the function at the upper boundary of the
layer x = 0 and the corresponding two-tailed critical regions. For large time intervals [0, ty]
(Figures 3, 5, 7 and 11), graphs were calculated for small (t = 0.1, 0.5 (curves 1 and 2 in
Figure a)) and large (t = 1, 2 (curves 3 and 4 in Figure b)) moments of time. For small time
intervals [0, ty] (Figures 9 and 13), graphs were calculated for small (t = 0.1, 0.3 (curves 1
and 2 in Figure a)) and large (t = 0.5, 1 (curves 3 and 4 in Figure b)) moments of time.

In Tables 4, 6, 8, 10, 12 and 14, the maximum widths of the two-tailed critical regions of
the solution to the initial-boundary value problem in (1)-(3) and
(7) Ac(t,x) = f% |f(t,x) — f- (t,x)| are given for different moments of time t for
six samples.

I.  Large sample, large time interval, large variance

Let the sample of experimental data F(t) with size N = 36 have the form presented in

Table 3.

Table 3. Experimental data with large variance for large time interval.

t ta f3 ty ts te t7 tg ty t1o t1 t1o

t; 0 0.1 0.2 0.3 04 0.5 0.6 0.7 0.8 0.9 1 1.1
F(t) 0 0.121 0.2527 0.4609 0.6212 0.7142 0.9401 0.9771 1.0312 1.0922 1.1052 1.1197

ti3 t1g t15 t1e t17 t1g t19 ta0 fa1 9] ta3 to4

t; 1.2 1.3 14 1.5 1.6 1.7 1.8 19 2 2.1 2.2 2.3
F(t) 1.1254 1.1741 1.2005 1.2129 1.2539 1.4017 1.4387 1.6109 1.7208 1.7562 1.7707 2.1208

t25 t26 ta7 tog f29 t30 ta1 t3 t33 taq t3s t36

t; 2.4 2.5 2.6 2.7 2.8 2.9 3 3.1 3.2 3.3 34 35

F(t) 2.2022 2.4131 2.4799 2.7115 2.7307  2.7471 2.7517 2.7641 2.8615 2.9029 2.9413 2.9716
The sample range is R = [0, 2.9716]; the sample variance is S % = 0.893931523259907.

Let us construct a regression according to the data in Table 3 using the method of
least squares. Based on the type of correlation field, we make an assumption about the
linear nature of the time dependence of the sought function on the lower boundary of
the body f(t) |xO. According to sample data, the coefficients of linear regression (4) are
a = 0.835387001287001 and b = 0.16861996996997.

Now, we find confidence intervals with reliability values of B = 0.95 for the coefficients
aand b [32]: a € (0.800735; 0.922897) and b € (0.036363; 0.256763).
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Figure 2. Linear regression F(t) (a) and solutions to the initial-boundary value problem f (¢, x) in
different moments (b) and their confidence intervals.

The limits of the two-tailed critical region f;ﬁ (t,x), calculated by Formula (42) for this
sample, are specified as follows:

The lower limit is

0.835387001 £ + 0.16861997 — 1.81478+/0.1066066 — 0.0900901 ¢ -+ 0.0257400 2 < F(t);

the upper limit is

F(t) < 0.835387001 ¢ + 0.16861997 + 1.81478/0.1066066 — 0.0900901 ¢ + 0.0257400 £2;

J(@&.x)/ [« S (@&, x)/ S
14 3.2

1.05 2.4 -

0.7 1.6

0.35 0.8

0 1 0
0 0.25 0.5 0.75 1 0 0.25 0.5 0.75 X 1

Figure 3. Solutions to the initial-boundary value problem f(f, x) and corresponding two-tailed critical
regions for small (a) and large moments of time (b).

Table 4. Maximum width of the two-tailed critical region of the solution for Sample I.

t 0.1 0.8 14 1.7 2.2 2.7 34

xg[loa;(g] Ap(t, x) 0.0364039 0.29142238 0.22693402 0.2153051 0.23436629 0.29142238 0.40364039

Note that, for short periods of the transfer process, which are described by the initial-
boundary value problem (1)—(3) and (7), the function f (¢, x) monotonically decreases (curve
1, Figure 2b). As t increases, the function values increase, and its maximum is formed at
the point xmax = 0.625 (curve 2, Figure 2b). Further, the behavior of the function f (¢, x)

does not change, but its values increase significantly in the entire body region (curve 3,
Figure 2b).
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As the duration of the transfer process increases, not only do the values of f(t, x) increase,
but the width of the confidence interval Ar(t,x) increases as well (Figure 2b). Thus, with
an increase in t from 0.5 to 2, the maximum width of the confidence interval increases
approximately by one and a half times: max A.(t,x)| / max Aq(t x) = 1.598.

x€[0,xg t—n  X€[0,xq] =05

As opposed to confidence intervals, the two-tailed critical region of the solution to the
problem first decreases (Figure 3), reaching its narrowest values in the middle of the time
interval [0, tx]. Then, the two-tailed critical region expands symmetrically to the narrowing
in the initial time interval (Table 4).

Thus, for short durations, the width of this region, Ap(t,x) = f% |ff(tx) — fr (tx)

7

decreases to 17%: max Ap(t, x) / max Ap(t,x)

= 0.833 (Figure 3a). For medium
x€[0,x0] t—05 *€[0.x0]

t=0.1

durations, the difference between max Afp(t, x) and max Ap(t,x) decreases by
x€[0,x0] =1 x€[0,x0] t=2
16.6% (Figure 3b).
II.  Large sample, large time interval, small variance
Consider a sample of experimental data F(t) with a size N = 36, which is presented
in Table 5.

Table 5. Experimental data with small variance for large time interval.

ty t t3 ty ts te t7 ts tg to t1 t12

t; 0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1 1.1
F(t;) 0 0.153 0.188 0.207 0.251 0.295 0.306 0.374 0.378 0.42 0.432 0.451

t13 t1a t15 tie t1y t1g tig t2 t1 2 ta3 fo4

t; 1.2 1.3 1.4 1.5 1.6 1.7 1.8 1.9 2 2.1 2.2 2.3
F(t;) 0.464 0.465 0.502 0.508 0.512 0.519 0.561 0.562 0.565 0.568 0.58 0.586

ts5 t tay tas t29 t30 ta1 t32 f33 t34 t35 t36

t; 24 2.5 2.6 2.7 2.8 29 3 3.1 3.2 3.3 34 35

F(t) 0.589 0.609 0.628 0.654 0.656 0.659 0.662 0.668 0.672 0.674 0.677 0.694
The sample range is R = [0. 0.694]; the sample variance is S 2 = 0.174264028380218.

The confidence intervals with reliability § = 0.95 were calculated for the coefficients
a = 0.155924066924067 and b = 0.218493993993994 in the following confidence limits:a €
(0.136688; 0.17516) and b € (0.179346560289016; 0.257641427698971).

F(t) a S, x)/ fu
0.9 " 14

3+

1.05
0.6

0.7

0.3
-
0.35

0« t 0
0.7 1.4 2.1 2.8 t 35 0 0.25 0.5 0.75

Figure 4. Linear regression F(t) (a) and solutions to the initial-boundary value problem f (¢, x) at
different moments (b), as well as their confidence intervals.
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The limits of two-tailed critical region fFjE (t, x) for this sample are as follows.

The lower limit is

0.155924 t + 0.218494 — 0.3537747834/0.1066066 — 0.0900901 ¢ -+ 0.0257400 2 < F(t);

the upper limit is

F(t) <0.155924 t + 0.218494 + 0.353774783/0.1066066 — 0.0900901 ¢ + 0.0257400 2.

VAGEI S S@.x)] fi

L a 1.2 b
2+ )
0.75 | X 0.9
2-
0.5 0.6
1+
—
" x
0.25 | 0.3
0 - 0
X X
0 0.25 0.5 0.75 1 0 0.25 0.5 0.75 1

Figure 5. Solutions to the initial-boundary value problem f(t, x) and corresponding two-tailed critical
regions for small (a) and large moments of time (b).

Table 6. Maximum width of the two-tailed critical region of the solution for Sample II.

t

0.1

0.8 1.4 1.7 2.2 2.7 34

max Ap(t,x)
x€[0,x0)

0.15002469

0.1083156 0.08434663 0.0800244 0.08710905 0.108315603 0.15002469

Note that, as the time of the transfer process increases, the values of the function (¢, x)
increase in the entire region of the body (Figure 4b). For short and medium durations of
time, f(t, x) is a monotonically decreasing function. At the moment of time t = 0.7, the
local maximum of the function begins to form at the point xmax = 0.5. As t increases, this
maximum grows, shifts to the lower boundary of the layer (Xmax|;_, = 0.6), and becomes
global (Figure 4b).

As time progresses, the width of the confidence interval A.(t, x) increases (Figure 4b).
For example, max Ac(f,x)| / max Ac(t,x) = 1.598.

x€[0,x0] t—p X€[0,xq] =05

For this sample, the two-tailed critical region of the problem solution also narrows
at first (Figure 5), and then, in the second half of the time interval [0, ty], it expands
(Table 6). Thus, the width of this region Ar(t,x) for short durations decreases to 17%,

namely, max Af(t, x) / max Ap(t,x) = 0.833 (Figure 5a). For long durations,
x€[0,x0] =05 x€[0,x0] =01
the difference between max Afp(t, x) and max Ap(t,x) decreases by 16.6%
x€[0,x0] =1 x€[0,x0] =2

(Figure 5b). There is also symmetry with respect to the widths Ap(t, x) at the time in-
tervals [0, f /2] and [tn /2, tN]-

For Samples I and II, there is growth of the confidence interval Ac(t,x) and a decrease
in the two-tailed critical region Ar(t, x). The corresponding growth is the same.

II.  Small sample, large time interval, large variance

Now, the sample of experimental data F(t) with the size N = 12 takes the form given
in Table 7.
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Table 7. Experimental data with large variance for large time interval.

f 1) t3 ty t5 tg t7 tg to t10 f11 t12
t; 0 0.3 0.6 0.9 1.2 1.5 1.8 2.1 24 2.7 3 3.3
F(t,-) 0 0.1697 0.4738 1.0209 1.4735 1.9513 2.4972 2.7988 2.9986 3.3457 3.8914 4.4371

The sample range is R = [0, 4.4371]; the sample variance is S 2 = 1.47815809975753.

The confidence intervals with reliability 8 = 0.95 are calculated for the coefficients
a = 1361503496503 and b = —0.158314102564102 in the following confidence limits: a €
(1.27876771583259; 1.4442392771744) and b € (—0.319489689069116; 0.00286148394091157).

F (1) a S&x) fx b
4.8 ~
V2 *
o
35 s
/ - ’0/
a. ’0/
"o
22
0.9
0
0.4 1
0 0.825 1.65 2475 1 33 0 0.25 0.5 05 Y1

Figure 6. Linear regression F(t) (a) and solutions to the initial-boundary value problem f (¢, x) at
different moments and their confidence intervals (b).

The limits of two-tailed critical region f7 (t, x) for this sample are as follows.

The lower limit is

13615035 ¢ — 0.1583141 — 3.2534041/0.2948718 — 0.2564103 £ + 0.0777001 {2 < F(t);

the upper limit is

F(t) <1.3615035 t — 0.1583141 + 3.2534041/0.2948718 — 0.2564103 t + 0.0777001 £2.

Table 8. Maximum width of the two-tailed critical region of the solution for Sample III.

t 0.1 0.8 1.4 1.7 2.2 2.5 3.2
max Ap(t,x)  0.61692272 0.44338969 0.35257482 0.34312913 0.38806521 0.44338969 0.61692272

XE[O,X()]

For the experimental data on the values of the desired function at the lower bound-
ary of the layer, which are presented in Table 7, the function f(t, x) also monotonically
decreased with short durations of the transfer process (curve 1, Figure 6b). As t increases,
the value of the function grows. A maximum was formed at the point xmax = 0.6 (curve
2, Figure 6b), which grew over time and shifted to the lower boundary of the layer. In
particular, for t = 2, the maximum value of the function reached xmax = 0.7. For long
durations, the values of the function f (¢, x) increased significantly in the entire region of
the body (curve 3, Figure 6b).
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Figure 7. Solutions to the initial-boundary value problem f (¢, x) and corresponding two-tailed critical
regions for small (a) and large moments of time (b).

As time increases, the width of the confidence interval A.(t, x) increases (Figure 6b).
/ max Ac(t, x) = 1.619.
t=2 ¥€[0x0] t=05
For this sample, the two-tailed critical region of the problem solution also decreases
over time (Figure 7), and then expands (Table 8). Thus, the width of this region Ar(t, x), for

=0.83
t=0.1

For example, max Ac(f,x)
x€[0,xg

small short durations, decreases to 17%: max Ap(t, x)

x€[0,x0]

/ max Ap(t,x)’
t=05 €[00

(Figure 7a). For long durations, the difference between max Ap(f, x)

x€[0,x0]
decreases by 10.6% (Figure 7b).
Symmetry with respect to the widths of Ar(t, x) at time intervals [0, tn /2] and [tn /2, tN]
is also present.

and max Ap(t, x)
=1 x€([0,x0]

t=2

IV.  Small sample, small time interval, large variance

Now, consider the sample of experimental data F(t) with the size N = 12 and a small
time interval, as presented in Table 9.

Table 9. Experimental data with large variance for large time interval.

5] tr t3 ty ts te t7 ts ty 10 t11 12
ti 0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1.0 1.1
F(t,') 0 0.0162 0.5809 1.1439 2.2175 3.2737 3.6345 41847 4.8021 5.1542 5.5129 5.9291

The sample range is R = [0, 5.9291]; the sample variance is S 2 = 2.18380650788105.

The confidence intervals with reliability B = 0.95 are calculated for the coefficients
a = 5.9880034965035 and b = —0.255926923076922 in such confidence limits a € (5.34665817078342;
6.62934882222358) and b € (—0.672390063074964; 0.16053621692112).

The limits of two-tailed critical region fl_? (t, x) for this sample are as follows:

The lower limit is

5.988003 t — —0.25593 — 3.2534041/0.2948718 — 0.2564103 t + 0.0777001 2 < F(t);

the upper limit is

F(t) <5.988003 t — 0.25593 + 3.253404 1/0.2948718 — 0.2564103 ¢ + 0.0777001 £2.
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Figure 8. Linear regression F(t) (a) and solutions to the initial-boundary value problem f (¢, x) at
different moments and their confidence intervals (b).

S@.x) [ S@.x)] 1«
3.6 10
2+

24

-1.2 x 0

0 0.25 0.5 0.75 1 0 0.25 0.5 0.75 x 1

Figure 9. Solutions to the initial-boundary value problem f (¢, x) and corresponding two-tailed critical
regions for small (a) and large moments of time (b).

Table 10. Maximum width of the two-tailed critical region of the solution for Sample IV.

t 0.1 0.3 0.5 0.6 0.7 0.8 1

l’I‘[lSiX ]A r(t,x)  3.04895999 2.29132303 1.87514347 1.87514347 2.023403671 2.29132303 3.04895999
xe|0,x0

For the experimental data on the values of the desired function at the lower bound-
ary of the layer, which are presented in Table 9, formation of the local maximum of the

function f(t, x) begins for low durations. The n[lglx | f(t,x) forms in the middle of the
xe|0,xg

body increase with time and shift to the lower boundary of the layer. An example is
Xmax|;—g1 = 0.575 and max ]f(t,x) = 0.635718339 (curve 1, Figure 8b), Xmax|;—q5 = 0.7

x€[0,x9
and n?oax | f(t,x) = 4.4428612 (curve 2, Figure 8b), in addition to Xmax|;_; = 0.725 and
xe|0,xq
max f(t,x) = 9.007544363 (curve 3, Figure 8b).
XG[O,X()]

The width of the confidence interval A(f, x) increases as the duration of the process

increases (Figure 8b). For example, max A.(t,x)| / max Ac(t, x) =1.44.
x€[0,x0] t—1 X€[0xg {—05
For this sample, the two-tailed critical region of the solution to the problem also nar-
rows over time (Figure 9), and then increases symmetrically at the intervals [0, 5 /2] and

[tn/2,tN] (Table 10). Thus, the width of this region Ap(t, x) for short durations decreases

= 0.751 (Figure 9a). For medium dura-

to 25%: max Afp(t, x) / max Ap(t,x)
€[0,xo] | +=0.1

t=03 *€[0x0
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and max Ap(f,x)

increases by 62.6%
xe [O,XQ]

t=1

tions, the difference between max Ap(f, x)

XG[O,Xo] t=0,5

(Figure 9b).
V. Small sample, large time interval, small variance
The sample of experimental data F(t) with the size N = 12 was obtained at large time

interval, as shown in Table 11.

Table 11. Experimental data with small variance for large time interval.

f )

t3 ty t5 tg t7 tg to t10 11 t12

ti 0 0.4

0.7 1 1.3 1.6 1.9 2.2 2.5 2.8 3.1 3.5

0.351

0.474 0.532 0.565 0.612 0.662 0.682 0.709 0.756 0.768 0.794

The sample range is R = [0. 0.794]; the sample variance is S 2 = 0.223456914022016.

The confidence intervals with reliability § = 0.95 were calculated for the coeffi-
cients 4 = 0.180180811808118 and b = 0.26010024600246, with confidence limits a €
(0.116880945418082; 0.243480678198154) and b € (0.130502883575815; 0.389697608429105).

F (1) a ) f- b
1.2 T P 1.8

TSR

1.35

0.9

0.45

0« t 0
0.875 1.75 2.625 t 3.5 0 0.25 0.5 0.75 1

Figure 10. Linear regression F(t) (a) and solutions to the initial-boundary value problem f(t, x) at
different moments, along with their confidence intervals (b).

The limits of the two-tailed critical region fFi (t, x) for this sample were as follows:

The lower limit is

0.18018081 ¢ + 0.26010025 — 0.49182535+/0.3093481 — 0.2583026 ¢ + 0.0738007 2 < F(t);

the upper limit is

F(t) <0.18018081 ¢ + 0.26010025 + 0.49182535 1/0.3093481 — 0.2583026 ¢ + 0.0738007 2.

Table 12. Maximum width of the two-tailed critical region of the solution for Sample IV.

t 0.2

0.8 1.1 1.7 2.3 2.7 3.3

max Ap(t,x)  0.97894091

x€[0,x0)

0.74249383 0.64888217 0.55414815 0.6232863 0.74249383 0.97894091
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Figure 11. Solutions to the initial-boundary value problem f(,x) and corresponding two-tailed
critical regions for small (a) and large moments of time (b).

For the experimental data on the values of the desired function at the lower boundary
of the layer, which are presented in Table 11, the function f (¢, x) monotonically decreased
for short durations of the transfer process (curve 1, Figure 10b). The local maximum
formed at the point xmax = 0.525 (curve 2, Figure 10b), and, as in previous cases, grew over
time and shifted to the lower boundary of the layer (curve 3, Figure 10b) — for example,
Xmax|;—1 = 0.625 and max | f(t,x) =1.267372491 (curve 3, Figure 10b).

X

O,X()
As the time increased, the width of the confidence interval A.(f,x) increased

/ max Ac(t, x) = 1.59.

t=2 *€[0x0] =05
For this sample, the two-tailed critical region of the problem solution also narrowed

over time (Figure 11), and then increased symmetrically at the intervals [0, 5 /2] and
[tn/2,tn] (Table 12). Thus, the width of this region Ar(t, x) for short durations decreased

(Figure 10b). For example, max A.(t,x)
x€[0,x0]

to 17%: max Ap(t, x) / max Ap(t,X)‘ = 0.836 (Figure 11a). For medium dura-
x€[0,xp =05 x€[0,xp =01
tions, the difference between max Ap(t, x) and max Ap(f,x) increased by 16.07%
XG[O,XO] =1 XE[O,XQ] =2

(Figure 11b).
VI. Small sample, small time interval, small variance
The sample of experimental data F(t) with the size N = 12 was obtained at the large

time interval given in Table 13.

Table 13. Experimental data with small variance for small time interval.

f 5) t3 ty t5 te t7 tg to t10 11 t12
ti 0 0.105 0.2 0.331 0.427 0.55 0.632 0.8 0.868 0.951 1.01 1.1
F(t) 0 0.0186 0.0206 0.0241 0.0315 0.0333 0.0351 0.0373 0.0408 0.0429 0.0443 0.0461

The sample range is R = [0, 0.0461]; the sample variance is S 2 = 0.11354814757706.

The confidence intervals with reliability § = 095 were calculated for the coefficients
a = 0.034084888694602 and b = 0.0114076655203205, with confidence limits a € (0.0258221071878995;
0.0423476702013045) and b € (0.00577685424483104; 0.0170384767958099).
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Figure 12. Linear regression F(t) (a) and solutions to the initial-boundary value problem f(t, x) at
different moments and their confidence intervals (b).

The limits of the two-tailed critical region ffE (t, x) for this sample are as follows:

The lower limit is

0.034084888694602 t + 0.0114076655203205 — 0.0620065727181975 %

% 1/0.306259616566363 — 0.769325309060361 ¢ + 0.663735977332974 12 < F (t);

the upper limit is

F(t) < 0.034084888694602 t + 0.0114076655203205 + 0.0620065727181975 x

x 1/0.306259616566363 — 0.769325309060361 ¢ + 0.663735977332974 2.

S, x)/ ce a S, x)/ ex b

1 1

0.725 075

0.45

0.5

0.175 0.25

-0.1 0
0 0.25 0.5 0.75 1 0 0.25 0.5 0.75 1

Figure 13. Solutions to the initial-boundary value problem f(,x) and corresponding two-tailed
critical regions for small (a) and large moments of time (b).

Table 14. Maximum width of the two-tailed critical region of the solution for Sample IV.

t 0.1 0.3 0.5 0.6 0.7 0.8 1

lT[lOaX ]Ap(f, x)  0.12050392 0.09112286 0.07332212 0.07173896 0.07575928 0.08458784 0.11159884
xe(0,x0

Regarding the experimental data on the values of the desired function at the lower
boundary of the layer, presented in Table 13, the function f (¢, x) monotonically decreased
over the entire time interval [0, ty] (Figure 12b). Moreover, time t = 1 was already in a
steady state: t = t;. As the time approached ts, the rate of growth of the function f (¢, x)
slowed down significantly (Figure 12b).
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The width of the confidence interval A (¢, x) for this sample was significantly smaller than for
the previously considered ones. As the duration of the process increased, the width of the confidence
interval increased slightly (Figure 12b). For example, max A(t,x)| / max Ac(t,x) =143.

x€[0,x0 =1 X€[0xo =05

For this sample, the two-tailed critical region of the problem solution was significantly
narrower than in the case of other samples. But, also for sample VI, the width of the
two-tailed critical region also narrowed over time (Figure 13) and then increased symmetri-
cally at intervals [0, ty /2] and [ty /2, ty] (Table 14). Thus, the width of this region Ar(t, x)

decreased to 24% for short durations, namely, max Arp(t, x) / max Ap(t,x) =0.756
€0 t=03 €0l =01
(Figure 13a). For medium durations, the difference between nEax]Ap(t,x) and
x€[0,x9 =05

max Ap(t,x)|  decreased by 34.3% (Figure 13b).
x€[0,x0] =1

Note that, for the samples considered for all moments of time t € [0, ty], the confidence
interval and the two-tailed critical region for the function f(t, x) were symmetric, i.e.,
F(62) — o (4,0)] = |fF(t%) = F(t,2)] and |f(t,x) — fy (6,2)] = | (t,%) = F(t,2)] for
vVt € [0,tn], Vx € [0, xo].

We also note that, for all six samples, the point x = x&,,, at which the width of the
confidence interval for the function f(t, x) was the largest was the same, but it may have
differed at different moments in time. Thus, x5, = 0.8 for t = 0.1, x5, = 0.725 for t = 0.5,
and t = 2 (Figures 2b, 4b, 6b, 8b, 10b and 13b). At the same time, the largest width of the
two-tailed critical region was observed at the lower boundary of the layer, i.e., x ., =1,
and remained unchanged throughout the entire duration t € [0, ty] of the process under
investigation (Figures 3, 5,7, 9, 11 and 13). The point x = X, at which the widths of the
confidence interval and the two-tailed critical region were equal to zero A = 0 was at the
upper boundary of the layer, since the value of the sought function at this boundary was
known and constant over time.

9. Numerical Analysis of the Solution Depending on Statistical Characteristics of the
Sample

We visualized and analyzed the solution to the initial-boundary value problem in
(1)-(3) and (7) depending on the coefficients of the problem and the statistical parameters.
Calculations for the function f(t, x) were carried out using Formula (17), with basic values
of the problem parameters: t =1, f, =1, D =1, and N = 36. Also, Sample 2, with a large
size, small variance, and a long interval, was chosen as the basis sample.

In Figure 14, graphs of the function f (¢, x)/ f. are shown at different time points for
D = 0.05 (Figure a) and D = 1 (Figure b). Here, curves 1-5 correspond to time points
t=0.1,05,1,2,and 3.

The influence of the coefficient D on the solution to the initial-boundary value problem
(1)—(3) and (7) is shown in Figure 15, where curves 1-5 correspond to the values D = 0.02,
0.05, 0.1, 0.5, and 1. Here and in the future, the curves in Figure a are calculated at the
moment ¢t = 0.1, while the curves in Figure b are calculated at the moment t = 1. Figure 16
illustrates the behavior of the problem solution depending on the value of the desired
function at the boundary of the layer x = 0. The values f, =0.2,0.5, 1, 2, 3 correspond to
curves 1-5.

Figure 17 demonstrate graphs of the function f(t,x)/ f, for different values of the
coefficient of linear regression a, a > 0. In Figure a (t = 0.1), the values 2 =0, 0.16, 1, 2, and
3, and the values 2 =0, 0.1, 0.16, 0.2, 0,5 in Figure b (t = 1) correspond to curves 1-5, where
b = 0.22. Figure 18 illustrates the behavior of the problem solution in (1)-(3) and (7) for
negative values of the coefficient a. Here, the values a = —4, —3, —2, —1, —0.5 correspond
to curves 1-5, b = 0.22. In Figures 19 and 20, the dependence of the solution on positive
(Figure 19) and negative (Figure 20) values of the linear regression coefficient b is shown.
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Curves 1-5 correspond to the values b = 0, 0.22, 0.5, 1, and 1.5 in Figure 19 and b = -3, -2,
—1, —0.5, and —0.1 in Figure 20; 2 = 0.16.

F(t.x)] fe a ft,x)/ fe b
1

1.4

1.05 -

0.7

0.35

0 0.25 0.5 075 X 1

Figure 14. Graphs of the function f(t, x)/ f. at different moments for D = 0.05 (a) and D =1 (b).

f.x)/f a f(t.x)/ fe b
1 1

0.8 -

0.6 -

0.4 -

0.2 -

0 0.25 0.5 075 X 1 0 0.25 0.5 075 X 1

Figure 15. Graphs of the function f(t, x)/ f, for different values of the coefficient D at the moments
t=01(@)and t =1 (b).

f.(t’x) a f(l’x) b
3 3

2.25 2.25

—

1.5 1.5
3
0.75 \ ; 0.75
0 - 0 |
0 0.25 0.5 075 X 1 0 0.25 0.5 075 X 1

Figure 16. Graphs of the function f (¢, x)/ f« for different values of the parameter f, at the moments
t=01(@@)and t =1 (b).

Note that, as the duration of the process described by the initial-boundary value problem
(1)~(3) and (7) increased, the function f (¢, x) increased in the entire area of the body (Figure 14).
Moreover, for small values of the coefficient D and small ¢, there were local maximum and

minimum functions f(t, x). For example, rr[gn | flt.x)| , _oq = 0130214511 at the point
xe|0,xg - Y

D =0.05
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Xmin = 045 and max f(¢,x) f—01 = 0.10893835 at the point xmax = 0.825 (curve 1,

x€[0,x0]
D =0.05
Figure 14a). Over time, these local minimums and maximums leveled off (curves 2 and 3,
Figure 14a), and the function monotonically decreased (curves 4 and 5, Figure 14a). For
the coefficient D > 1, the behavior of the function f(¢, x) differed. For short durations, it
monotonically decreased (curve 1, Figure 14b), and a local maximum began to form in the
lower half of the layer (curve 2, Figure 14b) which further increased, shifted to the lower
boundary of the body and became global (curves 3-5, Figure 14b).

f(t,x)/ 1 a f(tx)/ f+ b
1 1.4

5
5
0.75 1.05

0.5 0.7

0.25 0.35 N\
0 | 0

0 0.25 0.5 075 X 1 (] 0.25 0.5 075 X 1

Figure 17. Graphs of the function f(t, x)/ f, for different values of the linear regression coefficient a,
a > 0 at the moments t = 0.1 (a) and ¢t = 1 (b).

F.x)/fe a f,x)/ 1 b
1 1
0.7 -0.625
0.4 -2.25
0.1 -3.875
0
0.2 -5.5
0 0.25 0.5 075 X 1 0 0.25 0.5 075 X 1

Figure 18. Graphs of the function f(t, x)/ f« for different values of the linear regression coefficient a,
a < 0 at the moments t = 0.1 (a) and t = 1 (b).

f@.x)/ fe a 1 @&.x)/ f+ b
2 3

1.5 2.25 -

1.5

0.5 0.75

0

0 | | |
0 0.25 0.5 075 X 1 0 0.25 0.5 075 X 1

Figure 19. Graphs of the function f(t, x)/ f, for different values of the linear regression coefficient b,
b > 0 at the moments t = 0.1 (a) and t = 1 (b).
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f (. x)/ 1« a ft,x)/ f« b
1+ 1
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-2.45 i -2.9

-3.6 -4.2
0 0.25 0.5 075 X 1 0 0.25 0.5 0.75 X 1

Figure 20. Graphs of the function f(t, x)/ f« for different values of the linear regression coefficient b,
b < 0 at the moments t = 0.1 (a) and t = 1 (b).

The influence of the coefficient D on the behavior and values of the solution of the
initial-boundary value problem can be significant (Figure 15). However, for small time
intervals, a change in small values of D, and for large time intervals, a change in large
values of D, have almost no effect on the function f (¢, x) in short intervals (curves 1 and 2
in Figure 15a and curves 4 and 5 in Figure 15b). We note that, the larger the value of the
coefficient D, the greater the growth observed in the values of f(t, x) becomes (Figure 15).

Small values of f. are characterized by the presence of the local maximum at point
Xmax = 0.775 for small values of ¢ (curve 1, Figure 16a) and at point xmax = 0.7 for
large values of t (curve 1 in Figure 16b). Here, the value of the maximum increases

approximately twice: max ]f(t, x)’ f—q1 / max f(tx) = 2.13. With the

x€(0,x9 x€(0,x0] t=01
fe=02 fe=02
increasing values of f, for small times, the function f (¢, x) becomes concave (curves 3-5 in
Figure 16a), and for large times, it becomes convex (curves 3-5 in Figure 16b).

The value of the linear regression coefficient 4, in the region of its positive values
(Figure 17) and its negative values (Figure 18), has almost no effect on the function f(f, x)
in the vicinity of the layer boundary x = 0. Here, the size of such an interval is [0,0.2]
for short durations (Figures 17a and 18a), which decreases with time, and for t = 1, it is
[0,0.06] (Figures 17b and 18b). In the rest of the layer, the influence of the coefficient a on
the solution to the initial-boundary value problem is significant. Moreover, the higher the
values of this coefficient, the higher the values of the function f(t, x) (Figures 17 and 18).
An increase in the coefficient a on the positive semi-axis of the real numbers changes the
behavior from a monotonically decreasing function for small a to the formation of a local
maximum in the second half of the layer for large a (curves 4 and 5 in Figure 17a and
curves 2-5 in Figure 17b). And for long durations, this maximum of f(, x) becomes global
(curve 5, Figure 17b). For negative small values of the coefficient 4, there is a minimum
of the function f(t, x) in the lower part of the body. For example, for short durations, the
minimum point is Xpyin = 0.8 (curve 1 in Figure 18a), and for long durations, xpin, = 0.75
(curve 1, Figure 18b). An increase in the negative values of the coefficient 4 leads to an
increase in f(t, x) at the entire interval and a change in the behavior of the function to a
monotonically decreasing one (curves 3-5 in Figure 18a and curve 5 in Figure 18b).

The value of the free term of the linear regression b, in the region of its positive values
(Figure 19) and its negative values (Figure 20), has a weak effect on the function f (¢, x)
in the vicinity of the layer boundary x = 0. The size of such an interval is [0,0.225] for
short durations (Figures 17a and 18a), which decreases with time, and for t = 1, it is
[0,0.1] (Figures 19b and 20b). In the rest of the body region, the coefficient b significantly
affects the behavior and values of the solution to the initial-boundary value problem (1)-(3)
and (7). As for the parameter 4, the higher the coefficient b becomes, the higher values
the function f (¢, x) reaches (Figures 19 and 20). The increase in the coefficient b on the
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positive semi-axis of the real numbers changes the behavior of f(t, x) from a monotonically
decreasing function for small b (curves 1 and 2 in Figure 19a and curve 1 in Figure 19b)
to the formation of a local maximum in the second half of the layer for large b (curves
3-5 in Figure 19a and curves 2-5 in Figure 19b). Moreover, for long durations times, this
maximum of f(t, x) becomes global (curves 3-5, Figure 19b). Similarly to changes in the
coefficient a, the effect of the parameter b is observed, if b < 0, on the function f (¢, x). Thus,
for negative small values of the coefficient b, there is a minimum of the function f(t, x)
in the lower part of the body. For example, for short durations, the minimum point is
Xmin = 0.8 (curve 1 in Figure 20a), and for long durations, xpin = 0.75 (curve 1, Figure 20b).
An increase in the negative values of the coefficient b leads to an increase in f(t, x) over the
entire interval and a change in the behavior of the function to a monotonically decreasing
one (curve 5 in Figure 20a and curves 3-5 in Figure 20b).

Taking into consideration the results obtained in Section 3, we can say that the larger
the sampling size N is in the same time interval [0, ty], the closer the function f(t, x)
approaches to monotonically decreasing. The higher the covariance cov(t, F.(t)) becomes,
the larger the function f(t, x) becomes. For a larger dispersion of ¢? a decrease in the
values of the solution to the problem occurs in the entire body region, and an increase in
the values of f(t,x) for Vx € [0, xo] for larger values of dispersion o2 can also be observed.
An increase in the correlation coefficient R also leads to an increase in the function f (¢, x)
and the formation of a local or global maximum in the lower part of the layer.

For all the considered samples, the solution to the origin initial-boundary value
problem increases with time from the monotonically decreasing behavior of the function at
small time intervals, and a local maximum forms in the lower part of the layer (Figure 21).
For small time intervals of the process described by the problem in (1)-(3) and (7), and for
large samples, the value of the sample variance does not significantly affect the value of
f(t,x) (curves 1 and 2 in Figure 21). Thus, the maximum difference between the values
of f(t x)] samplel and f(t, x)] samplel is up to 8%. For samples with small sizes

t=0.1 t=0.1

(Samples III, V, and VI), both a large interval [0, ty] and a small sample variance can lead
to a significant increase in the values of the function f (¢, x) (curve 5, Figure 21a). From
the comparison of Figures 21a and 21b, it follows that the growth rate of the values of the
function f (¢, x) for samples over large time intervals and with large variance (curves 1 and
3 in Figure 21b) is much higher than the growth rates of other samples (curves 2, 5 and
6 in Figure 21b). The significantly larger values of curves 4 (Sample IV) in Figure 21a,b
compared to the other curves can be explained by the much larger experimental values of
frpi for Vi=1,..., N, than those presented in the other samples.

f(tax)/f* a /(tyx)/f* b
24

¢
\ /
0.725 1.8 -

0.45

0.175 0.6 -

| 7
0
0 0.25 0.5 075 X 1 0 0.25 0.5 0.75 X 1

Figure 21. Graphs of the function f(f, x)/ f. for samples presented in Section 7 at the moments ¢t = 0.1 (a)
and t =1 (b).

Therefore, all the statistical characteristics considered in the paper sufficiently affect
the behavior of the solution of the original initial-boundary value problem, as well as
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the two-sided statistical estimation of the desired function, its reliable intervals, and its
two-sided critical regions. Before studying the solution to the transfer initial-boundary
value problem in the presence of experimental data on the boundary, it is necessary to
investigate the statistical characteristics of the sample in detail.

10. Conclusions

Herein, we have proposed a mathematical model of the transfer processes in the
layer described by second-order partial differential equations, when a constant value of
the desired function is given at the upper boundary of the layer and only experimental
data on the desired function at certain moments of time are known at the lower boundary.
The linear regression, which is considered as a boundary condition, is constructed using
the experimental data with the least squares method. The solution to the formulated
initial-boundary value problem is obtained by means of finite integral Fourier transform.

The influences of statistical characteristics of the sample of experimental data such as
sample size, covariance, variance in the time variable, and variance in the results of the
measurements, as well as the correlation coefficient, on the coefficients of linear regression
constructed on these data are analyzed.

The two-sided statistical estimation of the solution to the initial-boundary value
problem is determined in terms of the coefficients of linear regression, which are analyzed
in relation to the influence of the sample size and the covariance.

Confidence intervals for the coefficients of the regression equation with a given level of
reliability are established. The corresponding confidence intervals for the desired function
are determined based on the obtained solution of the initial-boundary value problem, and
their limits are determined according to the confidence intervals for the linear regression
coefficients. It is shown that, the larger the absolute values of the sought function are, the
greater the width of the confidence interval is. For short durations, the influence of the
confidence interval for the angle of inclination of the regression equation is practically im-
perceptible, while the influence of the confidence interval for the free term of the regression
is many times greater, especially in the vicinity of the lower boundary of the layer. It was
also noted that the smaller the variance of the sample of experimental data, the smaller
the width of the confidence interval for solution to the formulated initial-boundary value
problem. The formula for determining the two-tailed critical region based on Fisher’s test
was obtained and analyzed.
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