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Preface

Mathematical modeling is the most effective method for studying a wide variety of
processes: physical, biological, social, and many others. The mathematical model of
any process includes a set of defining parameters and characteristics of the object
under study, as well as the establishment of mathematical relationships between
them.

Dynamic processes in various media and structures under the action of external and
internal sources of perturbations are described, as a rule, by differential equations
of various types, the solutions of which depend on the geometry of the object under
study and conditions on its boundaries, which can be infinite. Mathematical models
of such processes are boundary value problems of mathematical physics and
mechanics.

The main content of this book is related to construction of analytical solutions of
differential equations and systems of mathematical physics, to the development of
analytical methods for solving boundary value problems for such equations, and the
study of properties of their solutions. A wide class of equations (elliptic, parabolic,
and hyperbolic) is considered here, on the basis of which complex wave processes
in biological and physical media can be simulated.

Chapter 1 is devoted to construction and research of solutions to a complex
multiparameter system of nonlinear partial differential equations of the parabolic
type and their modifications with an application to the problems of hemotaxis
process in living organisms. Transport solutions of these equations are constructed
that describe traveling waves of the solitons type. For various partial values of the
parameters, the exact solutions of these equations are constructed using the theory
of Bessel and hypergeometric functions. The constructed solutions are well illus-
trated by the presented graphic material.

In Chapter 2, a two-component Biot medium is considered, which allows modeling
the dynamics of liquid and gas saturated porous media and rods. By using Fourier
transformation of generalized functions, Green tensors of these hyperbolic systems
are constructed in spaces of different dimensions. The cases of nonstationary
motion and periodic vibration are considered. The regular integral representations
of these solutions are given for acting regular and singular mass forces.

Chapter 3 is devoted to solving the boundary value problems for equations of
hyperbolic type of theoretical physics, which describes the motion of elementary
particles in potential fields. In particular, the Klein-Gordon equation is considered,
whose solutions for various scalar fields have been studied by many authors.

Note that boundary value problems for hyperbolic equations and systems in

domains with arbitrary boundary geometry are among the most complex problems
of mathematical physics, since the classical potential theory, characteristic of solv-
ing boundary value problems for elliptic and parabolic systems, is not applicable in
the initial space-time. This is due to singularity and hyper singularity of the funda-
mental solutions of hyperbolic equations on wave fronts, as well as their belonging



to the class of singular generalized functions in spaces with odd dimensions, which
makes it impossible to apply classical methods of potential theory for such BVPs.

The method of generalized functions, used in Chapter 3 for solving the boundary
value problems, allows construction of regular integral representations of solutions,
which determine the solution inside the domain through the boundary values of the
solution and their derivatives. Some of them are known from boundary conditions,
and to determine the unknown boundary functions, the resolving singular bound-
ary integral equations are constructed in 2D and 3D spaces. The correctness of the
posed problems is proved, taking into account the appearance of shock waves.

Chapter 4 is devoted to the development of the method of generalized functions
(GFM) for construction of solutions of BVPs for hyperbolic systems of mathemat-
ical physics, which describe wave processes and dynamics of continue media, in
particular, dynamics of elastic solids and media.

This very constructive method is based on the idea of transition from the classical
formulation of initial boundary value problems to its formulation in the space of
generalized functions. This allows reducing a process of BVP solving to solving the
differential equations system with a singular right-hand side in the space of gener-
alized functions. This singular part contains simple and double layers, the densities
of which are determined by the value of the solution and its derivatives on the
boundary. By using the Green matrix (tensor) of these equations, a generalized
solution of the BVP can be obtained in the form of a convolution of the right-hand
side with this matrix. The regularization of solutions and transition to their regular
representations makes it possible to construct a classical solution for the BVP. The
asymptotic properties of Green tensor and the tensors derived from it, which are
the kernels of these integral representations, make it possible to construct resolving
singular boundary integral equations.

The method of generalized functions is universal and can be applied to differential
equations of any types. It allows us to study processes accompanied by shock waves,
which is often impossible using classical methods. All these issues are considered in
sufficient detail in this chapter.

The next part of this book covers the construction of various approximations for
solutions of differential equations and functions. Note that the use of various
approximations in the form of series and sequences of elementary and special
functions to construct solutions to equations and boundary value problems is one of
the most common ways to solve them, and the choice of such approximations is
closely related to the specifics of the problems being solved.

The Padé approximation method is one of the most promising nonlinear methods
for summing power series and localizing its singular points. It is convenient to use it
when constructing solutions of equations based on asymptotic expansions of solu-
tions in a small parameter in the vicinity of singular points.

Chapter 5 is devoted to applications of asymptotic methods in solving the nonlinear
BVPs of mechanics using the Padé approximation. Here three boundary value
problems for nonlinear ordinary differential equations are considered: the Airy
boundary value problem, the BVP for Blasius equation, which describes laminar
flow of boundary layers, and BVP for equations of laminar boundary layer near a
semi-infinite plate in super-sonic flow of viscous perfect gas. In this chapter,

XIvV



asymptotic interior and exterior Padé approximations for these problems are
constructed. In the last problem, the influence of the Mach number on asymptotic
of the solutions is also investigated.

Chapter 6 is expository for the importance of using programming in algebraic
calculations. Although complete binomial and multinomial construction can be a
hard task, there exist some mathematical formulas that can be deployed to calculate
binomial and multinomial coefficients, in order to make it quicker. A main aim here
is the development of an alternative method to carry out the calculation of binomial
and multinomial coefficients.

The analytic formulas are presented, that yield binomial coefficients, by means of
summation series, and the equation targeted at binomial calculations, is deduced
which is convenient for calculations. Finally an algorithm set up on Computing
Algebra System (CAS) Maxima is raised. The Appendix explains all calculus and
logic deductions in this chapter. This algorithm checks if it is faster than usual one
by calculations.

Chapter 7 is devoted to problems of interpolation of nondifferential functions,
which are typical for real and experimental signals by study of different physical
processes and others. The authors provide an overview of several types of fractal
interpolation functions. The connections between fractal interpolation functions
resulting from Banach contractions as well as those resulting from Rakotch
contractions are considered. The theoretical and practical significance for the
generation of fractal functions for interpolation purposes in 2D and 3D spaces is
given. The new methods presented can be extended to piecewise fractal
interpolation functions.

The book would be interesting for specialists in the field of mathematical and
theoretical physics, mechanics and biophysics, students of mechanics, mathematics,
physics and biology departments of higher educational institutions. The thoughtful
reader will find in it a lot that is necessary and useful for his scientific research
work.

Lyudmila Alexeyeva
Institute of Mathematics and Mathematical Modeling,
Kazakhstan
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Chapter 1

Exact Traveling Wave Solutions
of One-Dimensional Parabolic-
Parabolic Models of Chemotaxis

Maria Vladimirovna Shubina

Abstract

In this chapter we consider several different parabolic-parabolic systems of
chemotaxis which depend on time and one space coordinate. For these systems we
obtain the exact analytical solutions in terms of traveling wave variables. Not all of
these solutions are acceptable for biological interpretation, but there are solutions
that require detailed analysis. We find this interesting, since chemotaxis is present
in the continuous mathematical models of cancer growth and invasion (Anderson,
Chaplain, Lolas, et al.) which are described by the systems of reaction-diffusion-
taxis partial differential equations, and the obtaining of exact solutions to these
systems seems to be a very interesting task, and a more detailed analysis is possible
in a future study.

Keywords: parabolic-parabolic system, exact solution, soliton solution, Patlak-
Keller-Segel model, chemotaxis

1. Introduction
This chapter uses the publications of Shubina M.V.:

1.Exact Traveling Wave Solutions of One-Dimensional Parabolic-Parabolic
Models of Chemotaxis, Russian ] Math Phys., Maik Nauka/Interperiodica
Publishing (Russian Federation), 25(3), 383-395, 2018.

2.The 1D parabolic-parabolic Patlak-Keller-Segel model of chemotaxis: The
particular integrable case and soliton solution, ] Math Phys., 57(9), 091501,
2016.

Chemotaxis, or the directed cell (bacteria or other organisms) movement up or
down a chemical concentration gradient, plays an important role in many biological
and medical fields such as embryogenesis, immunology, cancer growth, and inva-
sion. The macroscopic classical model of chemotaxis was proposed by Patlak in 1953
[1] and by Keller and Segel in the 1970s [2-4]. Since then, the mathematical model-
ing of chemotaxis has been widely developed. This model is described by the system
of coupled nonlinear partial differential equations. Proceeding from the study of the
properties of these equations, it is concluded that the model demonstrates a deep
mathematical structure. The survey of Horstmann [5] provides a detailed
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introduction into the mathematics of the Patlak-Keller-Segel model and summarizes
different mathematical results; the detailed reviews also can be found in the text-
books of Suzuki [6] and Perthame [7]. In the review of Hillen and Painter [8], a
number of variations of the original Patlak-Keller-Segel model are explored in
detail. The authors study their formulation from a biological perspective, summa-
rize key results on their analytical properties, and classify their solution forms [8]. It
should be noted that interest in the Patlak-Keller-Segel model does not weaken and
new works appear devoted to the study of various properties of equations and their
solutions [9-12] and the links below.

In this chapter we investigate a number of different models describing chemo-
taxis. The aim of this paper is to obtain exact analytical solutions of these models.
For one-dimensional parabolic-parabolic systems under consideration, we present
these solutions in explicit form in terms of traveling wave variables. Of course, not
all of the solutions obtained can have appropriate biological interpretation since the
biological functions must be nonnegative in all domains of definition. However
some of these solutions are positive and bounded, and their analysis requires further
investigation. Despite the large number of works devoted to the systems under
consideration and their properties, as well as the properties of their solutions, it
seems to us that the solutions obtained in this paper are new.

The Patlak-Keller-Segel model describes the space-time evolution of a cell
density u(t, 7) and a concentration of a chemical substance v (¢, 7). The general form
of this model is:

u — V(6:Vu — nuVe(v)) = 0
{vt — 5,V —f(u,v) =0,

where §; > 0 and 8§, > 0 are cell and chemical substance diffusion coefficients,
respectively, and 7 is a chemotaxis coefficient; when #; > 0, this is an attractive
chemotaxis (“positive taxis”), and when #; < 0, this is a repulsive (“negative”) one
[13, 14]. ¢(v) is the chemosensitivity function, and f(u,v) characterizes the chem-
ical growth and degradation. These functions are taken in different forms that
correspond to some variations of the original Patlak-Keller-Segel model. We follow
the reviews of Hillen and Painter [8] and of Wang [15] and consider the models
presented therein.

This paper is concerned with one-dimensional simplified models when the coef-
ficients 61, 8, and #, are positive constants, x € R,t >0, u = u(x,t), and v = v(x,1).

2. Signal-dependent sensitivity model

Let us start with a model that allows nonnegative bounded solutions that may be
of interest from a biological point of view. Now consider the “logistic” model, one
of versions of signal-dependent sensitivity model [8] with the chemosensitivity
functions ¢(v) = (1+b)In (v + b), where b = const, and f (u,v) = 6u — pv. In the
review [5] one can see a mathematical analysis of this model. When b = 0 and p=0,

the existence of traveling waves was established in [16, 17]. The replacements of

2 1+b
&P =5,ando =+l Wealsosetn = m(1+h)

t—>51tandu—>aai‘1ugive51:1,a: 5
1+ b >0, as well as ¢(v) = In|v + b|. It should be noted that a sign of ¢ may effect
on the mathematical properties of the system. So, 0 = 1 corresponds to an increase
of a chemical substance, proportional to cell density, whereas ¢ = —1 corresponds
to its decrease. And as we shall see later, various solutions correspond to these

two cases.
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After the above replacements, the model reads:

_ Ux —
{ut uxern(qu)x 0 1)

VU — QUxx —ou + v = 0.

If we introduce the function v = v + b, in terms of traveling wave variable
y = x — ct, where ¢ = const, this system has the form:

{ uy +cu —nu(In (v)), +4=0 @)

avy, +cvy, — o+ pb + ou = 0,

where u = u(y), v = v(y), and 4 is an integration constant.
In this chapter we will consider the case of 2 = 0. Then Eq. (2) gives:

u = Cue 9", 3)
C, is a constant and we will examine the following equation for v:
avy, + cvy, — v + pb + 6Cue” 20" = 0. 4)

Since # is a positive constant, we consider two cases: # = 1 [Eq. (4) is a linear
nonhomogeneous equation] and i # 1.

An=1
Let us begin with # = 1. We introduce the new variable z and the new function w:

1
46C,\? o
Z = 5 e 2
ac

e 6)

46C,\ * o
w = > e
ac

Wy + 2w +w (27 — 1) = Az 4, (6)

and Eq. (4) becomes:

1

where 2 =1 (1+ %ﬂ) and A = — 4% (#5)*. Eq. (6) is the Lommel differential

ac? \ ac?
equation [18, 19] with p = —1 — %, and we consider 6C, > 0. Since this is a linear
inhomogeneous second-order differential equation, one can integrate it by the
method of variation of parameters. We assume a solution in the form:

w(z) = G (2)), (=) + Cr(2)Y.(2),

where J,(z) and Y, (z) are Bessel functions and Cj(z) and Cy(zg) are the functions
of z that satisfy the equations:

J,®) (C(2)), + Y.(2) (Cy(2)), = 0
J,@), (G)), + (Y.(2), (Cy(z), = Az =

Considering that Wronskian W(J,, Y,)(z) = 2, we obtain:
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Crle) =er + 5 [ Y, e

where ¢; and cy are constants. If both of the numbers — % + v are positive, the
lower limits in the integrals may be taken to be zero. Then a particular integral of
Lommel equation “proceeding in ascending powers of 2” is 5, , () [19]; if one
considers a solution of Lommel equation “in the form of descending series,” one
obtains the function S, (2) [19] [see Eq. (8)]. Thus, quoting Watson [19] “...and so,
of Lommel’s two functions s, , () and S, (2), it is frequently more convenient to use
the latter.” Then the general solution of Eq. (6) has the form:

w(z) = C]]D(Z) + CYYL(Z) + ASM,D(Z)’ (7)

where C; and Cy are constants,

— 1 1
Sﬂ,u<z>=sﬂ,u<z>+2”‘1r(” - )F(Hw )

2 2
[sin (S (= ))L(e) - cos (S (u— 1)) Vale)], ®
Su(z) = ﬁ1&<1;ﬂ_;+3,”+;+3;_§)

are Lommel functions, and 1F; is the generalized hypergeometric function
[18, 19]. Further, substituting the initial variable y and the function v [see Eq. (5)]
into Eq. (7), we obtain a formal solution.

1.b=0

We first consider the case » = 0. Then v = v >0 and C, > 0. Eq. (6) becomes
homogeneous, and for ¢ = 1, its general solution is:

W(Z) = C]]D(Z) + nyu(z). 9)
However one can check that the function # = u(y) diverges as cy — —oo for all v.
Consider now ¢ = —1. For v(y) to be real, let @ = 2. Then Eq. (6) becomes the

modified Bessel equation; the analysis of solution behavior at oo leads to suitable
solutions for v( y) and u( y):

v(y) = ef%Kl, (\ / 23” e%>
u(y) = Cue*STcyK,, (\ / 2;” eg>

with restrictions v < 3 and # < 0. So one can see that v(y) — 0 ascy — —oo forall

(10)

v<4v(y) = 0forv<Jando(y) — ¢ %forv:%ascy—nxandu(y)—>Oasy—>

Foo for all v < 1. The curves of these functions are presented in Figures 1 and 2, and
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v(y)

— =0

V=13

— — =1

Figure 1.
(@ v(y);c=1,¢=5C, =18 (b)v(y);c=1;c=5;C, =2.

u(y)
0lap

[XEIS

o1
—v=0; —v=0;
00sf

V=173 v=1/3;

oosf — o — =1

004

002f

(@) (b)

Figure 2.
(@) u(y);c=1;C, =18 (b) u(y);c=5;C, =18

the plots for ¢ = 5 are thicker than for ¢ = 1. Thus, the solution obtained may be
considered as a biologically appropriated one, and this requires further investigation.
2.b>0

Let us return to Eq. (6) with A # 0. The analysis of solution asymptotic forms
at oo [18, 19] gives the following expressions for v( y) and u(y):

1
4pb (46C \* _o 46C, _o
”W)”:—a—cz(acz) ¢ S(va—

u(y) = —-C, 46b <4GCM) ’ e’cy(”i) S,,,u( 40Cy e?>

ac? \ ac? ac?

(11)

with 6C, > 0 and v < 1. The latter condition leads to the requirement — j—i <p<o0.

Thev(y) — —b,u(y) — —%bascy — —ocoandv(y) — Oand u(y) — 0 ascy — oo.
Thus, one can see that for 5> 0, 6 = 1, and C, > 0, u(y) > 0 is satisfied but v(y) <O0.
These functions are presented in Figures 3 and 4. It should be noted that

v # Lor  # 0 because of the pole in I" function.

3.b<0

Using the analysis of Eq. (11), one can see that the condition b < 0 along with
6 =—1and C, <0 (¢C, > 0) leads to the fact that the function #( y) has not
changed, but v(y) becomes positive on all domains of definition. This function is
presented in Figure 5.
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80 10 — a=1; =-1/4;v=0;
-
Vi

a=2; =-1/8;v=0;

-0.02 — a=LB=-1/13;v=

-0.04

— =2 B=-1/13;v= é;

-0.06
a=3; f=-1/12;v=0;

-0.08

1
— a=3B=-1/13;v= B
W13

Figure 3.
v(yc=1;C,=9;6=1;b=o01.

— a=1p= Uy =0
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Figure 4.
@u(yc=1;C,=9;0=1b=0.1. (b)u(y);c=1,0=1b=01;a=1;=—1/4;v=0.

v(y)

— a=1B=-1/4;v=0;
3 .
Vi

a=2; =-1/8;v=0;

— a=2;ﬂ=-1/13;v=,[§;

a=3; =-1/12;v=0;
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0.08

0.06

0.04

002 1

— a=3;p=-1/13;v= H
W13

60 80 100

Figure 5.
v()c=1C,=—9;0=—1;b=—01.

B.n#1

Let us return to Eq. (4) and rewrite it in terms of the variable & = e

af caC, apb
-—.

Evge — vtz &'l = (12)

To integrate this equation, we use the Lie group method of infinitesimal
transformations [20]. We find a group invariant of a second prolongation of one-
parameter symmetry group vector of (12), and with its help, we transform Eq. (12)
into an equation of the first order. It turns out that nontrivial symmetry group
requires some conditions:

P,
c
- (@ —2)(a+n+1)c? (13)

a(n+3)*
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and we consider the case b = 0. Thus, v = v, and for:

Va
Z =
(14)
atn—1
w=v,0 «
we obtain the Abel equation of the second kind:
Cu__
w [(1—nw —az] + (a+n— 1)z w* + az(j—zﬂ + 0(;2 z “> =0. (15)

Then we find the solutions of Eq. (15) in parametric form [21] with the
parameter t. Now we consider the case 2a + 1 # 1. A combination of substitutions
leads to:

2= (_ (n+3)[(n + 1)£2 4 2% '9t(t)>%

2(2 -1 I(t
Gatn-1  90) )
w_zz%<t+2(2a+n+1)z%)+ a z
(n—1)(n+3) 1-n""
where we take
9(t)>0 and (2a + 7 — 1)9,(£) <0, 17)

and Eq. (15) becomes an equation for the function 9(t). Solving it, for C, > 0,
we obtain:

43

. (26aC,\ T (1 1)
o0 =Co(*75) m (5 g - g ) o a9

c? 2°2(n+1) 26aC,

where Cy and Cy are constants and ,F; is the hypergeometric Gauss function.
Further we obtain the solutions of initial Egs. (3)-(4) in parametric form:

B a(n+3)
() = T c@atn—1) In (8())

~ 2 .
C19 (’/I + 3) w 2 ZJaCu Tl ant+2a+2
=0yl 55777 1 - Zaty 1
u(t) =C ( at—1) (n+1)" + 2 (9(t))

where the constant Cy is chosen so that a+n— 1)@19 < 0, which is consistent
with Eq. (17). Using the asymptotic representation of hypergeometric Gauss
function ast — oo [18], we can take:

1 1
. 2 = N ot
Co> 1ol . T ( aaCu) (nH) (20)

+3
r (2(”'7-%1))
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v(y)

35E
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Figure 6.
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V() u(y); @ = 0.4; %S = 2; ¢ = 1; Cy = 1.35; |Cy| = 1.

¥(©)

— a=04;7=0.01;
— a=4;7=0.01;
— a=04;7=0.1;

— a=4;1n=0.1;
— a=04;7=1.1;
— a=4n=11;
— a=04;n=2;

—a=4n=2

Figure 8.
P(t); %S = 2;¢ = 1; Cy = 1.4; |Cy| = 1.
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in order for y, v, and # to be real. Then one can see that all functions in Eq. (19) are
continuous bounded ones for t € R and v, # are positive. Hence, one may try to
biologically interpret the functions »( y) and «( y), and this requires further investiga-
tion. In Figure 6 one may see the different curvesv( y) for n = 0.1 and different a.
Figure 7 demonstrates v( y) and #( y) for two values# : # = 0.1andn = 0.01, see
Figure 7. Further, for larger values of a and 7, it seems more convenient to present the
curves y(z),v(t), and u(t) to analyze them (see Figures 8-10). One can see from Eq. (13)
that # Z 0 when @ 2 2, and the case of § = 0 and @ = 2 is presented in Figure 11.

v(t)
7

— v(t); a=04;7=0.1;
— 10%v(t); @ =3;7=0.1;

10%v(t); @ =0.4;5=13;
— 1072v(t); @=3;p=13;
— 10v(t); a=04;7=2;
— vi);a=3;n=2;

Figure 9.
v(t); = 2;c=1; Cg = 1.4; |Cy| = 1.

u(t)

— u(t); a=04;7=0.1;
—_— 102u(t); a=3;7=0.1;

10%u(t); o =0.4;7=13;
— 1072u(t); @=3;p=13;
— 10u(t); a=04;n7=2;
— ut)a=3;3n=2;

Figure 10.
u(t); 29C — 20 =1; Cyp = 1.4; |Cs| = 1.

2

— 10v(t); n = 0.01;
— 107%v(t); p = 1.1;
v(t);n=2;

— 10u(t); n = 0.01;
—_— 10_5u(t); n=11;

— ut);p=2;

40

Figure 11.
v(t); ut); a=2; 2 — ;¢ =1; Cyg = 1.4; |Co| = 1.

2




Mathematical Theovems - Boundary Value Problems and Approximations

3. Logarithmic sensitivity

The model with logarithmic chemosensitivity function ¢(v) ~ Inv is also stud-

ied. For the case of f(u,v) = —v™u + P, where f = const, an extensive analysis is
performed in [15]. This survey is focused on different aspects of traveling wave

solutions. When m = 0, this model coincides with Eq. (1) for » = 0. When ﬁ =0

and m = 1, the system was studied in [22, 23]. The complete analysis for p=0is
performed in [15]. An existence of global solution is established in [24].

Now we consider the system with ¢(v) = Inv and f(u,v) = 6vu — po. Similarly,
areplacement of t — 51 and u — aﬁi‘lu gives 6 =1, = g—i, a= g—j, p= 5%, and
o = 1. Then the model has the form:

{ut e (21)
Vr — QUxx — ovu + pv = 0.
Let us rewrite the system (21) in terms of the function v(x,¢) = Inv(x,¢):
Uy — Uy + 1(uvy), = 0
(22)
U — Qyy — a(l)x)2 + B —ou=0,

Then in terms of the traveling wave variable y = x — ct, where ¢ = const, Eq. (22)
has the form:

Uy +cu —nuvy, +1=0
5 (23)
avy, + a(vy)” +cv, — f+ou =0,

where # = u(y), v = v(y), and 1 is an integration constant. To integrate Eq. (23),
we tested this system on the Painlevé ODE test. One can show that for > 0, it
passes this test only if a = 2 with the additional condition 1 = —ocf(1+1%) [25]. If
we express #( ) as v(y) from Eq. (23), we obtain an equation only for v( y); for
a = 2, it has the form:

20y, + 3cvyy + (6'2 + ﬂﬂ)vy +2(2 = n)oyv, +2(2 - 1) (vy)z — Zn(uy)3 —c¢f—0A=0.

(24)

For A = —ocp(1+ 1), this equation can be linearized. It becomes equivalent to
the following linear equation for F:

Fy +cF =0, where F(y) =¢”( 20, +cv, —n( )2—&—% (25)

y =% V)= yy T CUy = 11Uy B

that gives the equation for v( y):

20, + cv, — ( 2 @—C ey (26

iy +coy — ()" + === Cre , )

2

where Cp = const. If we rewrite Eq. (26) in terms of the variable & = ¢ 7 for

the function ¥(¢) = ¢ 2, we obtain an equation similar to Eq. (12) with zero
right-hand side:

10
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2 C
2P, — ’;7 ¥ ’76—21” 2yt = . 7)

Using the result of the symmetry group analysis of Eq. (12), we can write the
solution for § = 0 [see Eq. (19)]:

2

y) = = I (9()
ICsl (21 +2) , 2nCF)\7 )
_ 1G] (2(n nCr\"?
v(t) = 3 ( p £+ 62)

where 9(¢) is given in Eq. (18) and #(y) may be expressed from Eq. (23).
However one may see that v — oo ast — *oo, and this solution is unacceptable as a
biological function.

Another possibility to solve this equation exactly is to put Cr equal to zero.
When Cp = 0, that means F(y) = 0, for # # 0; Eq. (27) can be linearized by & = ¢*
[21]. Its solution has three forms according to a sign of the expression D = 2’# +1.
Since v should be a nonnegative and bounded function as ¢y — =+eo, the only
suitable solution is:

v(y) = e (C,f%ﬁy + C+e%5 )7 (29)

v(y)

10+
— B=0.1; =0.5;
— B=11=05;
B=2n1=05;
— B=015 n=2;
ar B=11n=2
— B=2%1=2

L L
0 50 100 150

Figure 12.
v(y)sc=1.

au(y)

— B=0.1; n=0.5;

I 10 — B=1; y=05;
B=2n=05;

— B=01; n=2;
B=11=2;

L — B=2n=2
“l0t

Figure 13.
ou(y);c=1.
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where C are positive constants and > 0. Unfortunately, the corresponding
solution for u( y) is alternating and has the form:

u(y) = — 7662 (2’7’72— 2) <C2_ (1 + \/B)ef%ﬁy + Ci (1 — \/l—))e@y

4P ) B 2
- Zzﬂc,g)(c,e*@uge%) 0

(30)

It is easy to see that ou(y) — 62(2'77?2) (=1 VD) as ¢y — Foo. These functions are

presented in Figures 12 and 13.

4. Linear sensitivity

Let us consider the system with linear function ¢(v) ~ v. When f(u,v) = u — v,
the system is called the minimal chemotaxis model following the nomenclature of
[26]. This model is often considered with f (,v) = 6u — pv (6 and p are constants),
and it is studied in many papers. As was proved in [27, 28], the solutions of this
system are global and bounded in time for one space dimension. The case of positive
6 and nonnegative p is studied in [29-33]. As we noted earlier, a sign of 6 may
effect on the mathematical properties of the system, which changes its solvability
conditions [34].

Now we consider the linear chemosensitivity function ¢(v) = v and f(u,v) =

n on

6u — Pv. The replacement of t — 612, v — 30, and u — oStu leadsto 6; =5, =1,
1

a= g—i, = 5;1, and 6 = £1. Then the system has the form:

{ut — Uy + (Uvy), =0 (31)

V; — Qxx + v — ou = 0.

This system reduces to the system of ODEs in terms of traveling wave variable
y = x — ct, where ¢ = const:

{uercu—uverl—O (32)

avy, + cvy —pv+ou =0,
where # = u(y), v = v(y), and 1is an integration constant. As shown in [35], this
system passes the Painlevé ODE test only if « = 2 and = 0. Let us focus on this

case.
It is convenient to solve Eq. (32) in terms of variable:

g=—e 2, (33)

where x> 0 is an arbitrary constant. Then for v and , we obtain the solutions in
the form:

v=—In [|C| sz(z)]
‘ (34)

12
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The function Z, (z) satisfies the modified Bessel’s equation and can be present as
a linear combination of Infeld’s and Macdonald’s functions.
Using the series expansion of the Infeld’s function, as well as theirs

asymptotic behavior [36], one may obtain the following asymptotic forms for ¢
and u,(2):

z—00: B 0 u,(z) — 0. (35)
1
< .
o0, 0<v< X
0 2(2) K 8x 1 (36)
— - — 3 V=33
Z e — |C|C2 (ﬂ,’ + 2)2 2
1
O, v> 5 5
2 1
u,(z) = clv— 5) (37)
where the expression for v = 1 agrees with Eq. (39).
So, the exact solution obtained has the form:
K o\ \?
v=-ln|iA (I”<|c| ) tBK (I N )> ]
(38)

A 1 2
u= a<(vy)21< e 7+ ), whereyzzzfc—a',

where k>0, A, and B are arbitrary constants and the functions I, and K, are
Infeld’s and Macdonald’s functions, respectively. This solution is not satisfactory
from the biological point of view, since »( ) is an alternating function for any v.
However it seems interesting because of the following; in the case of v = 1and

B =ZZin terms of ~3, its form coincides with the well-known Korteweg-de Vries
soliton.

Consider now the class of solutions with half-integer index v = + 1, when Z, (z)
can be expressed in hyperbolic functions. The requirement of absence of divergence
u — —oo for finite z leads to the following form for Z, ,1(z):

CZ”+1(zd )" cosh (ZZ +6) , n=2k,
Zyal) =4 cord(ay SIETO k=01 (39)
Z

At first let us consider the solutions obtained for ¢”*} and Uy 1S functions of z.

We begin with n = 0 or v = 1. It is interesting to present the expressions for 1%

and u;(2):

1 = CTII sech*(z + ¢) (40)

ui(z) = 22t sech®(z + ), (41)

1
2
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where Eq. (40) appears the one-soliton solution exactly the same as the well-
known one of the Korteweg-de Vries equation. Returning to the variable y:

cy
o(e7) _ X (X 11 2
e Czlclsec (|C| e 2 +2 nﬂ

o(zB—1)k*e™ (42)
o\ 2’
(sinh (ﬁ e_%) +§Be_ﬁe 2)

One can see that for 6 = 1 (an increase of a chemical substance), the cell density
u(y) >0 for B> Land that for B> 0 u(y) is the solitary continuous solution
vanishing as y — +oo, whereas for B < 0 %( y) has a point of discontinuity. One can
say that when B < 0, we obtain “blow-up” solution in the sense that it goes to
infinity for finite y, and this is true for different v.

The expressions for # > 1 become more complicated, and one can see the
(=

u(y) =

solitonic behavior of ¢4 and the curves for u,,1(2) in Figures 14 and 15.

60l n=1 n=3 n=5 k/C"2 =10
s0f
a0f
30F

20}

Figure 14.
i@ =0, 6:c=1.

Figure 15.
u,,ﬁ(z); n=0,..5¢c=1.
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The explicit form of our solution in terms of the variable y can be obtained by
direct substitution of Eq. (33) into Eq. (39), where 2 = —c?n(n + 1). The resulting
formulae are complicated and slightly difficult for analytic analysis; it seems to be
more convenient to present the plots.

For # = 0 in the function ev%(y), we have the “step” whose altitude depends on
the values of velocity ¢ and arbitrary constant x. One may see that these curves
become higher and shift to the right with different rates for the rising k. The uy(y)
is the positive function whose altitude and sharpness of peak depend on ¢
(see Figures 16 and 17).

For > 1 we can see that the solitonic behavior of ¢”*4"” ) is retained for different
values of ¢ and k; the curves become higher and more tight, and they shift to the
right also with an increase of ¢ and «. For the cell density u,,1(y), the obtained

solution has the negative section converging to zero for ¢y — —oo (Figures 18-21).
The curves for the concentration of the chemical substance v, ,1(y) are presented

in Figure 22. Since v,,1(y) has to be positive (nonnegative), we see that these
functions do not satisfy this requirement in all domains of definition.

erv(y), 1/C*2 = 10

100 |-
— c=2,k=1
80
c=lLk=1
ol — c=12,k=1
— c=2,k=5
s — c=1,k=5
— c=1/2,k=5
20} [
/7 | | | L
-10 10 20 30 40
Figure 16.
et = 0.
u(y)
— c=2,k=1
c=1,k=1
— c=1/2,k=1
— ¢=2,k=50
— c¢c=1,k=50
— ¢=1/2,k=50

Figure 17.
Un2(y)im =o.
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erv(y), 1/C2=10
300

Figure 18.
¢ t)in = 13335,

erv(y), 1/Cr2=10

k=10, c=2
n=6 n=4 n=2 50 ﬂ

40 -

30

20,

2 4
Figure 19.
s = 25456
u(y)
n=5 n=3 =l L k=17, c=2
150
k=1, c=2 L
100 -
50
k=1, c=1 S N
N6 2 4 6

Figure 20.
Uni2(y);m = 153;5.
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u(y)
250 -
n=6 n=4 n=2 b Kel7. c=2
k=1, c=2 r
200 -
150 L
100 L
sof
=1, c=1 E A N
X6 2 2 4
Figure 21.
Uni2(y); m = 254;6.
()
n=5 n=3 n=1 4:
L n=0
2 |-
n=6 n=4 n=2 [ \
1 1 1 1 1 1 1 1 1 1 1 1 1 1
®5 5 10

Figure 22.
vn+§(y); n=o0,1,..6.

eAv(y), kiCr2=10

0.08

106

Out[30}=

02

— nu=7

— nu=45

— nu=1/5
nu = 8/17

Figure 23.
U v=1/5,8/17;7;45.
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u(y), k/Cr2=10
3000
2500
2000
— nu=7,k=1,c=1
1500p — nu=45k=1, c=1
1000
500 -
—‘ll) -5 5
Figure 24.
u,(y); v=7:45.
u(y), k/C"2=10
ol
\
‘
| sp
\ — nu = 1/5, k=1, c=1
R nu = 8/17, k=1, e=1
[
oL
/
‘ ‘
-5 5 TO
Figure 25.

u,(y)v=1/5;8/17.

In conclusion it seems interesting to present the plots for ¢*(») and u, ( y) for
different values of v (Figures 23-25). It is interesting to see that there are irregular

solutions for ¢**(?); however, the corresponding solutions for u,( y) are regular [see
Egs. (35)-(37)].

5. Conclusion

We investigate three different one-dimensional parabolic-parabolic Patlak-
Keller-Segel models. For each of them, we obtain the exact solutions in terms of
traveling wave variables. Not all of these solutions are acceptable for biological
interpretation, but there are solutions that require detailed analysis. It seems inter-
esting to consider the latter for the experimental values of the parameters and see
their correspondence with experiment. This question requires further
investigations.
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Chapter 2

Generalized and Fundamental
Solutions of Motion Equations of
Two-Component Biot's Medium

Lyudmila Alexeyeva and Yergali Kurmanov

Abstract

Here processes of wave propagation in a two-component Biot’s medium are
considered, which are generated by arbitrary forces actions. By using Fourier
transformation of generalized functions, a fundamental solution, Green tensor, of
motion equations of this medium has been constructed in a non-stationary case and
in the case of stationary harmonic oscillation. These tensors describe the processes
of wave propagation (in spaces of dimensions 1, 2, 3) under an action of power
sources concentrated at coordinates origin, which are described by a singular delta-
function. Based on them, generalized solutions of these equations are constructed
under the action of various sources of periodic and non-stationary perturbations,
which are described by both regular and singular generalized functions. For regular
acting forces, integral representations of solutions are given that can be used to
calculate the stress-strain state of a porous water-saturated medium.

Keywords: Biot’s medium, solid and liquid components, Green tensor, Fourier
transformation, regularization

1. Introduction

Various mathematical models of deformable solid mechanics are used to study
the seismic processes of earth’s crust. The processes of wave propagation are most
studied in elastic media. But these models do not take into account many real
properties of an ambient array. These are, for example, the presence of groundwa-
ter, which affects the magnitude and distribution of stresses. Models, which take
into account the water saturation of earth’s crust structures, presence of gas bub-
bles, etc., are multicomponent media. A variety of multicomponent media, com-
plexity of processes associated with their deformation, lead to a large difference in
methods of analysis and modeling used in solving such problems.

Porous medium saturated with liquid or gas, from the point of view of contin-
uum mechanics, is essentially a two-phase continuous medium, one phase of which
is particles of liquid (gas) and other solid particles are its elastic skeleton. There are
various mathematical models of such media, developed by various authors. The
most famous of them are the models of Biot, Nikolaevsky, and Horoshun [1-5].
However, the class of solved tasks to them is very limited and mainly associated
with the construction and study of particular solutions of these equations based on
methods of full and partial separation of variables and theory of special functions in
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the works of Rakhmatullin, Saatov, Filippov, Artykov [6, 7], Erzhanov, Ataliev,
Alexeyeva, Shershnev [8, 9], etc. In this regard, it is important to develop effective
methods of solution of boundary value problems for such media with the use of
modern mathematical methods.

Periodic on time processes are very widespread in practice. By this cause, here
we consider also processes of wave propagation in Biot’s medium, posed by the
periodic forces of different types. Based on the Fourier transformation of general-
ized functions, we constructed fundamental solutions of oscillation equations of
Biot’s medium. It is Green tensor, which describes the process of propagation of
harmonic waves at a fixed frequency in the space-time of dimension N =1, 2, 3,
under the action concentrated at the coordinates origin. By using this tensor, we
construct generalized solutions of these equations for arbitrary sources of periodic
disturbances, which can be described as both regular and singular distributions.
They can be used to calculate the stress-strain state of a porous water-saturated
medium by seismic wave propagation.

2. The parameters and motion equations of a two-component Biot’s
medium

The equations of motion of a homogeneous isotropic two-component Biot’s
medium are described by the following system of second-order hyperbolic
equations [1-3]:

(A + p)graddivu + pAus + Qgraddivu g + F*(x,t) = pyyils + pryiis

1
Q grad divu, + Rgraddivu s + Ff(x,t) = ppaits + pilf W

(x,¢) €RN x [0, 00).

Here N is the dimension of the space. At a plane deformation N = 2, the total
spatial deformation corresponds to N = 3, at N = 1 the equations describe the
dynamics of a porous liquid-saturated rod.

We denote u; = ug(x,)e; is a displacement vector of an elastic skeleton, u s =
ug(x,t)e; is a displacement vector of a liquid, and ¢;( j = 1, ..., N) are basic orts of
Lagrangian Cartesian coordinate system (everywhere by repeating indices, there is
summation from 1 to N).

Constants pyq, P12, P2 have the dimension of mass density, and they are associ-
ated with densities of masses of particles, composing a skeleton p;and a fluid p¢, by

relationships:
pn=A-m)p;—py, pn= mpy = P12s

where m is a porosity of the medium. The constant of attached density p;, is
related to a dispersion of deviation of micro-velocities of fluid particles in pores
from average velocity of fluid flow and depends on pores geometry. Elastic
constants 4, 4 are Lama’s parameters of an isotropic elastic skeleton, and Q, R
characterize an interaction of a skeleton with a liquid on the basis of.

2.1 Biot’s law for stresses

0j = (Aduttg + Qip )85 + p (s + Ojuus)

(2)

o

—mp = deufk + QO0kuy,
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Here 6;;(x,t) are a stress tensor in a skeleton, and p(x, ) is a pressure in a fluid
component. External mass forces acting on a skeleton F* = F’,(x,)e; and on a liquid
_nf
component F/ = F; (x,t)e;.
Further we use the next notations for partial derivatives: 9, = % s Ujk = Oklhj,

A = 0,0, is Laplace operator.
There are three sound speeds in this medium:

o + (112 — 43
- b

2
(4
1 26{2
2 a1 — v/ (112 — 4a2a3 (3)
(/'2 = 5
26{2
Pk
C% — 22,
a3

where the next constants were introduced as:

a1 = (A+2u)pn + Rpyy — 2Qp1,,
a2 = p1Pn — (Pu)z,
a = (A+2u)R - Q.

The first two speeds c1, c2(c1 > ¢2) describe the velocity of propagation of two
types of dilatational waves. The second slower dilatation wave is called repackaging
wave. A third velocity c3 corresponds to shear waves and at p;, = 0 coincides with
velocity of shear wave propagation in an elastic skeleton (c3 <¢1).

We introduce also two velocities of propagation of dilatational waves in
corresponding elastic body and in an ideal compressible fluid:

A+2u R
Cs = b) Cf = —
P11 Pn

3. Problems of periodic oscillations of Biot’s medium

Construction of motion equation solutions by periodic oscillations is very
important for practice since existing power sources of disturbances are often peri-
odic in time and therefore can be decomposed into a finite or infinite Fourier series
in the form:

F(x,t) = ZF; (x)e ",
n

4
Fl(x,0) = > FJ(x)e " @

where periods of oscillation of each harmonic T, = 27/, are multiple to the
general period of oscillation T. Therefore, it is enough to consider the case of
stationary oscillations, when the acting forces are periodic on time with an oscilla-
tion frequency w:

F(x,t) = F*(x)e ™",

Fl(x,t) = Ff (x)e " ©)
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The solution of Eq. (1) can be represented in the similar form:

u;(X, t) = us(x)e_iwt’ uf(X) — uf(x)e—iwt (6)
where complex amplitudes of displacements u,(x), f(x) must be determined. If

the solution has been known for any frequency w, then we get similar decomposi-
tion for displacements of a medium:

Us(6,8) = then(x)e ",
n

, 7)
up(x,t) = Zuf" (x)etont

which give us the solution of problem for forces (4).
We get equations for complex amplitudes by stationary oscillations, substituting
(6) into the system (1):

(4 + p)graddivu, + pAu; + Q graddivu p + pr@*u; + plz(uzuf +F(x)=0

(8)
Qgraddivuy; + Rgraddivuy + P + pzzwzuf +F(x)=0

To construct the solutions of this system for different forces, we define Green
tensor of it.

4. Green tensor of Biot’s equations by stationary oscillations

Let us construct U{;q (x, )e~ ™ ( j,m =1, ...,2N) fundamental solutions of the
system (1) for the forces in the form:

F 51 '
F(x,t) = (Ff> _ (51[?]% >§(X)elwt’ (9)

k+NCk
k=1, ..,N,j=1, ..,2N.

Here 5] = &, is the Kronecker symbol, and §(x) is the singular delta-function.
They describe a motion of Biot’s medium at an action of sources of stationary
oscillations, concentrated in the point x = 0. The upper index of this tensor (... ™)
fixes the current concentrated force and its direction. The lower index corresponds to
component of movement of a skeleton and a fluid, respectively, k = 1, ..., N and
k=N+1,..,2N.

Their complex amplitudes U/, (x, ) (j,m =1, ...,2N) satisfy the next system
of equation:

U Ay i+ QU — P 60—
QUY i + P U,y + RUSN + pppaUSN 4 8(x) 8,y = 0 (10)

j=1,..,2N, k=1, ..,2N.

Since fundamental solutions are not unique, we’ll construct such, which tend to
zero at infinity:

U/ (x,w) — 0 at |[x| — oo (11)
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and satisfy the radiation condition of type of Sommerfeld radiation conditions [10].
Matrix of such fundamental equations is named Green tensor of Eq. (8).

5. Fourier transform of fundamental solutions

To construct U{n (2, w), we use Fourier transformation, which for regular
functions has the form:

Flo(x) = #(&) = j(p<x>ef<f’x>dxl o
RN
1

F ()] = plx) = o jmﬂéxugl. dEy

RN

where £ = (&3, ..., £y) are Fourier variables.
Let us apply Fourier transformation to Eq. (10) and use property of Fourier
transform of derivatives [10]:

0 .
3 —ig; (12)

Then we get the system of 2 N linear algebraic equations for Fourier components
of this tensor:

—(4 'Hl)fjij]; - ,M||~’5H2UJ; - ijfjﬁk}]v + ﬂanU]; +/’1zw2Uk}'+N + 5]; =0

— - — —
—ijij]; - RfjflUijv + P120’2Uj +p22w2Uj+N + 5kj+N =0
j=1,.,N, k=N+1,..,2N
(13)

By using gradient divergence method, this system has been solved by us. For this
the next basic function were introduced:

1
i T ) (14)
fmp&w)
ﬁk (5’ Cl)) = —iw s ] = 1’ 2;

and the next theorem has been proved [11, 12].
Theorem 1. Components of Fourier transform of fundamental solutions have the form:

forj:I,—N, k=1,N,

U= (—i§j> (—i&)[Bofor + Bof o + Bafos) +
1
+a_2 (ﬂlz‘sijrN - p2261;) 03>
k

Ujn= (—iéj) (—i&)rifa +rof +rafsl—

B 2 1 J AV
- a_25j+N||5|| S — - (P115j+N +/)125j)f03,
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for j=1,..,N k=N+1,..,2N
ﬁ]; = (—ifj) (=& n) [ for +mfo+ 13 ]+

1
+a_2 (P125kj+1v - ﬂ225lj) 03
UkﬁN = (—ifj) (=i&k—n)[stf 21 + 6of 2 + 6af 3] —

H 2 1 e fo
_a_25j+N||fH f23 - 01_2 (/’115j+1v +p125j) 03

where the next constants have been introduced as:

1
D, =

= > Uim = 512 - sz% = Qpip — (A+p)pp, 9, = p1R — Qp1y,
012

di= A+ pupyn —Qpn, do=Qpy —Rpp, dy = /)126% -Q (j=12)

. chz 2
= (=1 L (dybg; + dods), = —— 3 (dibg + dod3);
Bj=(-1) azqu( 1bg +dods), s a2031032( 1b3 + dodsz)
_ ( 1 j+1 C? ( b + d ) _ chgvﬁu ( b + d )
v a0 4196 T 9,43 ) 73 PARIP 919 £3 T 4,233)5
. chz CZU
= (1) L (ddy + dobyy), 3 = ——2—2 (dadss + dob3,);
n; ( ) azl)g.j( jA3 2 J) M3 c(2031032( 1433 2 3:)
_Dyc? 2o
':71]+1 J d+ boa , _ 3V12 d + b_g
gj=( a0 (9145 + 4,b 4 J)s) 3 PP (94933 + 4,b3)

b = pnvg, bs = prvjs.

This form is very convenient for constructing originals of Green tensor.

6. Stationary Green tensor construction: radiation conditions

In this case let us construct the originals of the basic function but only over & by
constant frequency:

o () = F: [ fom (&, )]
which, in accordance with its definition (14), satisfies the equation:
(Rl = @ fom =1 (1)

Using property (12) for derivatives from here, we get Helmholtz equation for
fundamental solution (accurate within a factor c,,?):

(A + kL) @op + ¢, 25(x) =0, kpy =— (16)

28



Generalized and Fundamental Solutions of Motion Equations of Two-Component Biot’s Medium
DOI: http://dx.doi.org/10.5772 /intechopen.92064

Fundamental solutions of Helmholtz equation, which satisfy Sommerfeld con-
ditions of radiation:

atr — oo
@, (r) — ik @om(r) =O0(r "), N=3,
B, () — ik Do (r) = o(wl/z), N=2.
are well known [10]. They are unique. Using them, we obtain:

forN =3

for N =2
i

Pom =30

H E)l) (km7),

where H E-D (kmr) is the cylindrical Hankel function of the first kind:

forN =1

B — sinky, |x|
These functions (subject to factor e ") describe harmonic waves which move
from the point x = 0 to infinity and decay at infinity.

The last property is true only for N = 2,3. In the case N = 1, all fundamental
solutions of Eq. (16):

dZ
(d_2 + ki) Doy + ;28(x) = 0,
X

do not decay at infinity.

From Theorem 1, the next theorem follows.

Theorem 2. The components of Green tensor of Biot’s equations at stationary
oscillations with frequency w, which satisfy the radiation conditions, have the form:

for j=1,N, k=1,N,

3
>y,
Uk(x ) —a)fzzﬂm 0

pw 6xk <P125]+N P2 )q)o3,

" oo~ Py,
Uy, 0) = —o ZJ’m +

o= Oxjoxy
% % %
us _ P18 N + P120;
L (e528(x) + k3 Dom) — L s
ar an

forj=1,..,N k=N+1,..,2N
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Uk . ) 3 az(DOm 1 5k 5k [0
jw) = —o anaxj()xk+a_2 P120 54N — P29 ) Po3
m=1
3 2
0°o
k 2 0m
o) = 023, C 2

Ho- 1
+ (C3 26(96) + k§®0m)6k]+N - 0!—2 (plléijrN + p125lje) (1)03

aw?
where
forN =1
P bon _ 1 (R (sin ke |x|) — 2rd(x));
de _Zcfnkm m S m|X mO(X) )5
for N =2
Do i ) .
ax]an = _E (OSkm(HO(ka) - HZ(ka))Vy jV,k + kHl(ka)V,jk);
for N =3

0D, 1 4, , 1\* 1 , 1
= s Vs e — — - 1y km — = 5
0X jOX, 477703”6 Dbk 7)) Ta) T r

10} X 1 XiX i
b = o7 = |l ry=-21, V,ij:;(aij_ ;zf)..

Proof. By using originals of basic functions, property (12) of derivatives, we can
obtain from formulas for U];i in Theorem 1 the originals of all addends, besides that

which contain factor ||&]|%. But using (16) we have:
—AD = C;nz(s(x) + kfnq)Om A ||§H2f0m - C;nz + kfrme

Then formulas of Theorem 2 follow from formulas of Theorem 1.

7. Generalized solutions by arbitrary periodic forces

Under the action of arbitrary mass forces with frequency w in Biot’s medium, the
solution for complex amplitudes has the form of a tensor functional convolution:

uj(e,t) = Uk (x, ) # Fy(x)e ™, j, ke = 1,2N (17)

Note that mass forces may be different from the space of generalized vector
function, singular and regular. Since Green tensor is singular and contains delta-
functions, this convolution is calculated on the rule of convolution in generalized
function space. If a support of acting forces are bounded (contained in a ball of
finite radius), then all convolutions exist. If supports are not bounded, then the
existence conditions of convolutions in formula (17) requires some limitations on
behavior of forces at infinity which depends on a type of mass forces and space
dimension.
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The obtained solutions allow us to study the dynamics of porous water- and gas-
saturated media at the action of periodic sources of disturbances of a sufficiently
arbitrary form. In particular, they are applicable in the case of actions of certain
forces on surfaces, for example, cracks, in porous media that can be simulated by
simple and double layers on the crack surface.

There is another interesting feature of the Green tensor of the Biot’s equations,
which contains, as one of the terms, the delta-function that complicates the appli-
cation of this tensor for solving boundary value problems based on analogues of
Green formulas for elliptic systems of equations or the boundary element method.
Here, when constructing the model, the viscosity of the liquid is not taken into
account, which, apparently, leads to the presence of such terms, and it requires
improvement of this model taking into account a viscosity.

8. Green tensor of Biot’s equations by non-stationary motion

To construct the non-stationary Green tensor, at first we also construct the
originals of the basic functions in an initial space-time:

Do (51) = [ fo (& )] = F7 [(cfn el - wz)l}

They are originals of the classic wave equation:

(% — cf,,A> @, = 6(t)6(x) (18)

Depending on the dimension of a space, solutions of this wave equation that
satisfy the radiation conditions have the following form [10]:

1 r
d’Om(x’t) = A7c2 Vé(t - C_) , N=3; (19)
m m
1 H(ct—r)
Doy (x,1) = ZECm\/ﬁ, N=2 (20)
m
1
D, (x,1) = iH(cmt —|x]), N=1. (21)

Here H(t) is the Heaviside function, and singular function 6(t — 7/c,,) is the
simple layer on the sound cone r = cyt, r = ||x||.
Using regularization of the general function @~ 'in the space of distribution [10]:

1

H(t)5(x) < m

and the properties of Fourier transform of generalized functions convolution:

h=frgoh=fxg
It is easy to show that the next lemma is true.

Lemma. The originals of the primitives of the basic functions satisfying the radiation
conditions are vepresentable in the following form:
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for N =3
Hicyt —
D, (x,1) = Py (x,8) x H(E)S(x) = u ,
47TC27' (22)
(emt —7)
(I)zm(x,t) = (I)lm(x,t) *H(t)é(x) = W
for N =2
Cmt + «/c2 t2 — 2
(I)lm (.')C t) 271'(,‘2 In ( >
(23)
1 Cmt + /212 —7? Sy
@D, (x,t) = e <cmtln (f) — /2t —r|;
forN=1
Dy, (x,2) = 0,5(cput — r)H(cmt —7) £ 0.5 (ct — 7).,
(24)

1 2 A 1
D, (x,1) = 262( t—7) H(cmt—r)=?(cmt—r)+.
Using these functions and the properties of the Fourier transform, we obtain the
components of the Green tensor from the formulas of Theorem 1. We formulate the
result in the next theorem.
Theorem 3. The components of Green tensor of motion equations of two-component

Biot’s medium have the following forms:

Forj=1,N, k=1,N,

Vet =S, S%n 1 (s &)@
) = mz:;ﬁm 0x jOX}, +06_2 <p12 N T P2 f) 03(%),

3
a (I)Zm H o
Uenl08) = 3 tm et gz Oon(@on —£25(0) -

1 ke e
o <P115j+1v + P125j) Do3(x)

Forj=1,N, k=N+1,2N,

Uk(x,t) = 23: &-ﬁ-l( & — 5k)<1> (x)
7% M 3 ey | P120 jiN — Pn0j | Po3(X),

k 2 aZ(I)Zm A
U n(et) = D g2t 3 (B0 — £46(x)) -

¢ 0N azcz

Here
for N=1

- (cmt — |x]),.6(x) (25)

32



Generalized and Fundamental Solutions of Motion Equations of Two-Component Biot’s Medium
DOI: http://dx.doi.org/10.5772 /intechopen.92064

for N =2

0*®,,  H(cwt —7) [ 26282 —7? PR
oxjox,  2mckr3 WV’W’F@M/M - (26)

for N =3

P, ¢

=——— | 6(cpt —7r)rysry ; —
0x j0x, 4770}”72( (Cnt = 1)1s47 5

tH(cpt —7)

(85 — 37, uts ])) , (27)

i =Xxj/r.

9. Generalized solutions of Biot’s equations by non-stationary forces

Using the properties of Green tensor, we obtain generalized solutions of non-
stationary Biot’s equations under the action of arbitrary mass forces in the Biot’s
medium, which satisfy the radiation condition at infinity. They have the form of
tensor functional convolution:

uj(e,t) = Us(, 8) ¥ Fi(x,0), joke =1, ...,2N (28)

It’s taken according to the rules of convolution of generalized functions
depending on the type of mass forces [10].

In order to get the classic solution, we must present formulas (28) in regular
integral forms. For this, let us present matrix of Green tensor as sum of regular
functions and singular functions, which contain delta-function:

U(x,t) = Uyeg (5, t) + Using (£)6(x).
Then also write:
u(x,t) = ul(x,t) + u2(x,t) (29)
Here u1(x,t) is representable by regular mass forces in the integral form:
0 Fi(y,t — 1)
W(x,t) = H() de J Upg(x —9,7) (Ff(y,t - ) dy

o RN

The convolution with singular part is equal to:

0 Fi(x,t — 1)
u2(x,t) = H(t) J Using (7) % Pyt — ) dr

[

In 3D space, there are convolutions with simple layers on sound cones (see (27)).
To construct their integral presentation, use this rule:

a(x,t)5(cut —7) * F(x,t) =

m

H(r)ld | atx—y0F (e Jasty

lly—xll=cmz
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Here the internal integral is taken over sphere with center in the point x, and its
radius is equal to ¢;,7.

If components of acting forces F(x,t) are double differentiable vector function,
it is convenient to use the property of differentiation of convolution [10]:

Dy, e ’F
2 F(x,8) = ——— (Do % F(x,1)) = Do (5, 1)
0x j0x}, 0x j0x}, 0x 0},

Substituting the formulas of Theorem 4 into (29), we obtain displacements and
stresses of skeleton and liquid in Biot’s medium in spaces of dimension N =1, 2, 3.
Calculation of these convolutions by using these formulas essentially depends on
the form of acting forces and gives possibility to construct regular presentation of
generalized solution for wide class of acting forces, which are the classic solution of
Biot’s equation.

10. Calculation of the stress state of Biot’s medium

Using Biot’s law (2), we can define the generalized stresses in skeleton and a
pressure in a liquid:

6ij = (AU} * Fys + QA UF™ x Fyr ) 55+
u (ai UX s Fis + 0;UF N ka)
o = —mp = ROU;™ x Fy + Qo,Uf  Fy

(30)

These formulas also can be written in integral form by using the same rules. But
we can apply here the next lemma, which was proved in [11].
Lemma. Fourier transformations of the divergences of Green tensor have the next

form:
byk=1,..,N
F[o;U4] = Duiti (b pifon (& @) — b pof &, )
F {6]- Ukj+1v} = D1i&, (d31f01(&, @) — dnpf 02 (&, w))
j=1,..,N.
byk=N+1, ..,2N
F[aju’;] =i&_nDi (d31f01(§, ) — dzfo (& ))F [ajUkHN} — i&, wDi(bafor(& o) — bafor(& o) i

From this lemma, we can prove easily the next theorem.
Theorem 4. Divergences of elastic and liquid displacement of Green tensor have the
next form:

fork=1,..,N
ajU’;. = —D1 (b 110 ®o1 — b 20, P02)
ajUkj+N = —D1(d310, P01 — d320,P2)
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fork=N+1, ..,2N
ajUI; = —D1(d310, P01 — d320,_NP02)

0j UijrN = —D1(bs10k_n P01 — bs20k_nP02)
j=1,..,N.

Substituting these formulas in (30), we define the stresses in the skeleton and
the pressure in the liquid of Biot’s medium.

If we paste @, (x, w) instead of @y, (x,t) in formulas of this theorem, then
formula (30) expresses complex amplitudes of stress tensor and pressure by peri-
odic oscillations. It is used to determine stresses and pressure by solving the periodic
problems (4).

11. Conclusion

The obtained solutions give possibility to study the dynamics of porous water-
and gas-saturated media and rods under actions of disturbance sources of different
forms and can be used for solutions of boundary value problems in porous media by
using boundary element method.

These solutions can be used for describing wave processes by explosions and
earthquakes. In these cases mass forces are described by using singular generalized
function, such as multipoles, simple and double layers, and others.
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Chapter 3

Boundary Integral Equations of no
Stationary Boundary Value
Problems for the Klein-Gordon
Equation

Bayegizova Aigulim and Dadayeva Assiyat

Abstract

The non-stationary boundary value problems for Klein-Gordon equation with
Dirichlet or Neumann conditions on the boundary of the domain of definition are
considered; a uniqueness of boundary value problems is proved. Based on the
generalized functions method, boundary integral equations method is developed to
solve the posed problems in strengths of shock waves. Dynamic analogs of Green’s
formulas for solutions in the space of generalized functions are obtained and their
regular integral representations are constructed in 2D and 3D over space cases.
The singular boundary integral equations are obtained which resolve these tasks.

Keywords: boundary value problem, Klein-Gordon equation, generalized functions
method, boundary integral equations, shock waves

1. Introduction

Klein-Gordon equation is hyperbolic differential equation in partial derivatives
of second order. As is known, a class of solutions of hyperbolic equations contains
no differentiable functions that have discontinuous derivatives on characteristic
surfaces. By these cause, the construction of solutions for such equations, using
smoothness of their differentiability, is impossible. However, this type of solution
describes the shock waves, a presence of which is typical for physical processes.

Fundamental solutions of hyperbolic equations are singular generalized func-
tions, the features of which are concentrated on moving surfaces—wave fronts,
which propagate at a certain speed (it is called light or sound speed). This sharply
distinguishes them from the fundamental solutions of elliptic and parabolic equa-
tions that are singular at a point. Therefore, classical methods of constructing
boundary integral equations for solving nonstationary boundary value problems
(BVP) based on the methods of potential theory or Green’s formulas are unsuitable.
To solve nonstationary boundary value problems for hyperbolic equations based on
these methods, the Laplace or Fourier transform is usually used, which leads
hyperbolic equations to parameterized elliptic type equations in the spaces of
transforms. They are solved on the basis of the direct or indirect method of bound-
ary integral equations (BIE). To restore original solutions, various numerical
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procedures of the inverse Fourier transform, Laplace, and others are used. The class
of such problems of mathematical physics began to be considered as early as the
1970s of the last century, which was connected with the advent of computing
technology, but so far, the number of works in this direction is very limited. As is
known, the inverse transformation procedures are unstable, which are typical for
solutions of the Fredholm equations of the first type and require regularization of
the corresponding equations to obtain reliable results. Therefore, the problem of
developing constructive methods for solving initial-boundary value problems for
hyperbolic equations and systems of equations of mathematical physics for studying
of various wave processes in bodies and in continuous medium remains relevant to
the present time.

An effective method for solving boundary value problems for hyperbolic equa-
tions and systems of mixed type is the method of generalized functions (MGF),
which allows to move from solving boundary value problems to solving the
corresponding differential equations in the space of generalized functions and
build integral representations of generalized solutions of initial boundary value
problems in the original space-time to investigate the processes accompanied by
shock waves.

To solve the Cauchy problem for hyperbolic equations, this method was pro-
posed by Vladimirov [1]. In Refs. [2-6], the MGF was developed to solve
nonstationary and stationary boundary value problems of the theory of elasticity,
thermoelasticity, and electrodynamics and initial-boundary value problems for
hyperbolic equations systems which are typical to the mathematical physics [7].

In the present chapter, this method is used to solve initial-boundary value
problems for the Klein-Gordon equation (KG-Eq), a hyperbolic equation of the
theory of elementary particles of quantum mechanics [8]. Here, nonstationary
boundary value problems for KG-Eq with Dirichlet or Neumann conditions on the
boundary of the domain of definition are considered and the uniqueness of the
stated boundary value problems taking into account of shock waves is proved.
Based on the method of generalized functions, the boundary integral equations
method (BIEM) was developed to solve the stated tasks. Dynamic analogs of
Green’s formulas for their solutions in the space of generalized functions are
obtained and regular integral representations in the plane and three-dimensional
cases are constructed. Solving singular boundary integral equations are obtained for
solving the stated initial-boundary value problems.

2. Klein-Gordon equation: shock waves

Klein-Gordon equation is formulated as:
Oeu +q(x)u = f(x,t). (1)

Here, we denote the wave operator,

where A = Zszl 0‘1—22 is Laplace operator, x € RN te [0, o0), and scattering
k

potential ¢(x) € L1 (RY). It is a hyperbolic equation. Its characteristic equation has
the next form:
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N
vf—cZZZ/?: 0, (2)
j=1

where v(x,t) = (v1, ..., un, 1) is the normal vector to the characteristic surface
FinRV*!, xRN, (x,2) € RN*L It corresponds to the cone of characteristic normals
—the light cone at 1; < 0. The solution of equation of F(1) and its derivatives can be
discontinuous. In RY, characteristic surface F corresponds to wave front F; (section
of F at fixed t), which moves with speed ¢:

c=—u/ Wy ¥lly = V555 3)

(here and further throughout in order to reduce the record on repeated indexes
in the product, the summation from 1 to N is carried out, which is similar to tensor
convolution). Such solutions (1) are called shock waves.

If solution of (1) is continuous:

[u(x,1)]g, = 0, (4)

then wave fronts of Hadamard’s conditions of continuity are satisfied under
jumps:

[tim; +C”’J']Ft = j=1,N; (5)

0,
[it —|—cnju,j]Ft =0, (6)

for x € F;, where n(x,t) is wave vector. It is a unit vector, normal to wave front F,
and directed forward its propagation. It is obvious that,

ni =vi/|lvlly, i=1LN; )

Hereinafter, for abbreviation of the record, a symbol after comma defines the
corresponding partial derivative: u, ; = 2%, The condition (5) is a consequence of
]
the continuity condition (4) and ensures continuity on the F, of tangent derivatives
of u. The condition (5) is the law of conservation of momentum at the shock wave

fronts. If before the wave front # = 0, then at the wave front:
(gradu,n) = —c 4, x€F,.

To study the solutions of the KG-Eq, it is convenient to use the apparatus of the
theory of generalized functions, which allows one to investigate shock waves, as
well as singular solutions from the class of generalized functions typical for mathe-
matical physics problems.

For this purpose, let us consider KG-Eq (1) on the space of generalized functions
D' (RN*1), which is the space of linear continuous functionals on the space of basic
functions D(RV*?) which are finite infinitely differentiable functions [1]. Further,
the usual locally integrable function (regular) f (x,t) will be marked from the top

f(x,1), by considering it as a generalized.
If u (x,t) is regular differentiable and has a finite discontinuity on F, then in

D'(RN*1), as is known [1], its partial derivative is equal to the following:

U,j =1u,j+ [u}ijép, (8)

39



Mathematical Theovems - Boundary Value Problems and Approximations

where the first term on the right is the classical derivative of x js Op(x,t) isa
simple layer on F, a singular generalized function [1], ||v|| = 1. Using (8), it is
possible to determine the second derivatives sequentially.

Definition. A solution u(x, t) of Eq (1), which is continuous together with
derivatives up to the second order almost everywhere, with the exception of a finite
or countable number of discontinuity surfaces (wave fronts), on which the condi-
tions (5) and (6) for jumps are satisfied, is called as classical solution.

Lemma 1. If u(x,t) is classic solution of (1), then i (x,t) is generalized solution of it.

Proof. Taking into account these equations and (3), we get

@e + ()i =f(x,8) + {7 iy, + [, Hlellysr + 70 lelly s )}
+ 0 { Il bl m0 }

By virtue of (4) and (6), the densities of simple and double layers here are equal
to zero on the right, which were required to be proved.

From this lemma, it follows that the conditions on the fronts of shock waves are
easy to obtain, considering the classical solutions of hyperbolic equations as gener-
alized. It is enough to equate to zero the density of the corresponding independent
singular generalized functions—analogs of simple, double, and other layers arising
from the generalized differentiation of solutions. The determination of such condi-
tions on the basis of classical methods is a very time-consuming procedure.

Let us put the energy density of the u#-field E and the Lagrange L function:

N
E=05 (uz +c22u,j2>,

j=1

N
L=05 (1,22 —CZZu,}).

=

Lemma 2. If the classical solution of the KG-Eq. (1), then the following conditions for
energy density jumps and Lagrange functions ave satisfied at the shock wave fronts:

Proof: It is easy to show that for jumps, the equation is fulfilled:
labl = a*[b] + b~ [a],

where the plus and minus signs indicate the limiting values of the functions a
and b on the wave front from the side of the wave vector and opposite. Using this
equality and the Hadamard’s conditions (4) and (5), we get

. ou 1. . ou
{EJrcu %] = [O.S(c Y + cu,ju,) +u%] = .. =
= 0.5¢[u] (Lf +cu,]fnj> +0.5¢*[u,] (cu,f + u*nj) =

= 0.503u,]f [u,; +c i) + 0.5ci [enju,; +1i] = 0
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Here, 7 is the normal to the shock wave front in R". This implies the first
formula of the lemma.

The condition for a jump in the energy density at the shock wave front can be
obtained more easily by considering the corresponding energy equation in D' (RV*1),
which we get by multiplying the Eq. (1) by #. After simple transformations in the
field of differentiability of solutions, we have the equation:

¢ PE,— (du;),;+if =0 )
For shock waves in D’ (RN +1), it has the form:
¢ ’E — (tu,;),; +if = {c?[Elv — [du,v}or =
= —lelly{c ™ E] + [ u.;]n; }oF,
For the right side to be turned to zero, it is necessary
[E] + c[du,j|nj = 0.

The latter coincides with the formula of Lemma 2.
Similarly, we can get the equation for L by multiplying Eq. (1) by u:

L+c X (ui), — (uu,j),j—i—quz—uf:O (10)
Taking into account (3) and (4), for shock waves, we get
—[L]) = [c*(uik),; — (un;),j] = u{c [, — [u.j]y;} =0

It means that the Lagrange function is continuous at the shock wave fronts.

3. Statement of non-stationary BVP for Klein-Gordon equation: Energy
conservation law

Let us construct the solution #(x, ) of Eq. (1) onasetS™ € RN, bounded by
surface S, by £ > 0. Lets introduce next marks: #(x) is vector of external normal to S;
D = {S x R*} is lateral surface of space-time cylinder D~ =S~ x R,

R" = (0, +o0); and the derivative of # on normal # at 7, % =u, jn;.

Initial conditions: Att = 0 forx €S™:

u(x,0) =ug(x) forxeS™ +S (11)
#(x,0) =vo(x) forxeS~ (12)

We consider two boundary value problems corresponding to the Dirichlet and
Neumann conditions:

(BVPI) u(x,t) =us(x,t) forxeS (13)

(BVPII) % =p(x,t) forxeS (14)

At the shock wave fronts, the Hadamard conditions (5) and (6) on jumps are
satisfied. Note that shock waves always occur if the condition of matching the initial
and boundary data on the velocities is not satistied

1
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us(x,0) =vo(x), x€S, (15)

which is typical for physical tasks. In this case, at the initial moment of time, a
shock front is formed at the boundary S, which propagates with a velocity c in S™.
To construct continuously differentiable solutions, this condition is necessary. Here
we will not enter it. Here, we not enter it and suppose that #¢(x) € C(S™ +S),
vo(x) €L1(S™+S), p(x,t) €L1(D), and us(x,t) a Holder’s function on S: V5,0 < <1,
such that for VxS, y€S, t>0

|us(x,t) — us(y,t)| <const|x —y||’, (16)

here L1( ... ) is the Lebeg’s space of summable on the specified set of functions.

Let us mark as D = {S x R"}, the lateral surface of the space-time cylinder is
D™ =8 xR, R" = (0, +o0).

Theorem 1. (Energy conservation law). If u(x,t) is classic solution of edge prob-
lem, then

J(E(x,t) — Ep(x)) dV(x)-l—O.ScZJq( ) (U (x,t) —ug(x)) dV(x)
s s

:czjdtj(us(x P (e, £) S (x) — ldtjf(x,t)u(x,t) AV (x)

0o S S”

Proof. We integrate the energy Eq. (9) over a field with allowance for the
partition of the field of integration by Fj, wave fronts. Note that the first two terms
can be considered as the divergence of the corresponding vector in space RV ',
which is continuous in the regions between the fronts. Therefore, using the
Ostrogradsky-Gauss theorem in RV, we get

<c2E + %q(x)u2>,tdv(x,t) - J (du.;),;dV(x,t)

+ | af(x,)dV(x,t) = Ju’f(x,t)dV(x,t)—k
D~ D~

# [ {2 @m0 - Bote) + 30006260 ) bavio -

S
“ (u —)dS )t + Z J [c—zEut - %uLdek(x,t) =0

Fj,

Hereinafter, we denote dV(x) = dx1 ...dxyn, dV(x,t) = dV (x)dt; dF(x,t) is the
differential of the surface area at the corresponding point of the wave front. By
virtue of (3) and Lemma 2,

ou
) . 1 .
[c°Ev, — uu,jyj]Fk = —||v||yc¢ [E +ci %] =0.

Therefore the last integral is zero. Taking into account the notation for the
boundary functions, we get the formula of the theorem. From this theorem follows
the Theorem 2.
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Theorem 2. If g(x) > 0, then the classic solution of first (second) BVP for Klein-
Gordon equation is unique.

Proof. Due to the linearity of the problem, it suffices to prove the uniqueness of
the zero solution. For him, f = 0, the initial conditions and the corresponding
boundary conditions are also zero. Then from Theorem 1, it follows:

J{E(x,t) + 0,52 (x)u?(x,t)} dV(x) = 0.
&

Since both terms are nonnegative, therefore, E = 0 and # = 0. The theorem is
proved.

4. The dynamic analogue of Green’s formula with constant scattering
potential

Consider the case when scattering potential is constant:
42
q(x) = +m

To build the solution of BVP, we move to the space of generalized functions. To
do this, we introduce the characteristic function of the solution domain

Hp(x,t) = Hg (x)H(t),

where Hg (x) is a characteristic function of set S~, which is equal to 0.5 on its
boundary S; and H(z) is Heaviside’s function, which is equal to 0.5att = 0. Hy isa
characteristic function of space-time cylinder D™. It is easy to show that:
0Hp, oHp,

T, ~ SEOHD, 5= = —nHs (03(0), (17)

where 5(t) is singular Dirac’s function.

To use the methods of the theory of generalized functions, we define the solu-
tion by zero outside the domain of the solution of the boundary value problem. For
this, we put regular generalized functions:

@ =u(x,t0)Hy(x,t), f=f(x,t)Hp(x,t), (18)

where %(x, t) is the classical solution of the BVP.
Consider the action of the KG-operator on #. Since [u]; = —u, and performing
generalized differentiation using (17), we get

O +m*i = —%&(x)H(t) — H(t) (unjds(x)),; — ¢ *Hg (x)uo(x)5(t)
— ¢ Hg (x)iko(x)5(t) +f (x,2), (19)

where 8s(x)H(t) is simple layer on lateral surface of a space-time cylinder
D={SxR'}.

Note that the densities of simple and double layers here are determined by the
boundary conditions, some of which (depending on the boundary value problem)
are known, and the given initial conditions.
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The solution of Eq. (19) is convolution of the right part of the equation with its
fundamental solution U(x, ¢), satisfying the conditions:

O.U £ m?U = §(x)8(2), (20)
and radiation conditions:
Ulx,t) =0 att<0,U(x,t) = 0 at|x|| >ct. (21)

Let us call it the Green’s function of Eq. (1).
The solution of (19) will be obtained in the form of the following convolution of
right part of (19) and Green’s function, which is equal to

i = u(x,t)Hg (x)H(t) = — U * %és(x)H(t) — (U xunis(x)H(t)),; — fz(U * Hy (x)uo(x)),t

— U * Hg (x)do(x) —l—f(x,t) * U
(22)

Here the symbol “*” means that convolution is taken only by x. Moreover, the
solution is unique in the class of functions that allows convolution with U. Hence, it
is easy to obtain a solution to the Cauchy problem (in the absence of S, S~ = RV).

Consequence 1. The generalized solution of the Cauchy problem has the form:

i(x,8) = —c 72U # dlo —c—Z(U . uo),t Ffx0 (23)

Consequence 2. At zero initial data and f = 0, the generalized solution has the
form:

i@ = U+ %5S(x)H(t) U umSs(x)H() (24)

Formulas (22) and (24) express the solution of boundary value problems
through the boundary values of the unknown function and its derivative along the
normal to the boundary, i.e., they are similar to the Green formula for solutions of
elliptic equations [9]. However, due to the singularities of the fundamental solu-
tions of hyperbolic equations on the wave front, the form of which depends on the
dimension of space, their integral representation gives divergent integrals
containing derivatives of the fundamental solution. To construct regular integral
representations, we introduce an antiderivative function:

W =Usx6(x)H(E)=U * H(t) = oW =U (25)
and
X oW oW
H(x,n,t) %n] “ (26)

It is easy to see that WuH are also solutions (1) at f (x,t) = H(t)6(x) and
f (x,t) = H(t) %, respectively. The following theorem is true.
Theorem 3. The generalized solution of boundary value problems has the form:
(dynamic analogue of Green's formula)
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i=—Usx %55(.%‘)[‘1(1’) - W,]- *1im;(x)ds (%) H (£) —
— W,j * uo(x)m;(x)ds(x) — U * Hg (x)do(x)— 27)
- C’Z(IAJ * Hg(x)uo(x)),t +f xU

Proof. Let us consider the formula (22). It is easy to show, using the definition of
the derivative of a generalized function and the continuity of «, that

(un;ds(x)H(t)),, = u(x,t)n j(x)8s(x)H(t) + u(x, 0)n j(x)ds(x)5(t)
Using this equality and the convolution differentiation property [1], we have

(U sumds(x)H(2)).; = (W, xumos(x)H(D)) A
= W, %4 (o, t)nj(x)ds (x)H () + W, u(x, 0)m;(x)Ss(x)3(t)

Since

W,j xu(x,0)nj(x)ds(x)6(t) = W,; * uo (x)nj(x)ds(x),

putting these ratios in (22), we obtain the formula of the theorem.

From Theorem 3, it is consequent that the solution of the problem is entirely
defined by initial data, boundary means of normal derivative of function % (x, ), and
its speed # = u,, = d;u. By analog with representation of Laplace’s equation solu-
tion, these formulas may be called dynamical analog of Green’s formula.

Formula (27) of Theorem 3 allows at once to go to its integral writing without
regularization of under integral functions on fronts.

Then let us consider representation of solution of edge problem for Klein-
Gordon equations in spaces with dimensions N = 2,3, characterized for mathemat-
ical physics problems. To avoid complexity of formulas under building of integral
representation of dynamical analog of Green’s formula, let us consider consequently
solutions of two BV problems:

1. Cauchy problem at f(x,t) # 0;

2.BVP at zero initial conditions and f(x,¢) = 0.

By virtue of linearity of equations, solutions of BVPs may be obtained as a sum
of solutions of these two problems with correction of boundary conditions for
second problem with account of boundary meanings of Cauchy problem solutions.
Solution of Cauchy problem for that equation has been early obtained by

Vladimirov (see [9]). We get it here for the complete solution of the initial-
boundary problem in the notation used here.

5. The generalized solution of the Cauchy problem for the KG-equation
for N =2

Let us consider the Cauchy problem for the KG equation of the below form:

i +m%i = f (x,2),x €RY, >0, (28)

45



Mathematical Theovems - Boundary Value Problems and Approximations

where f (x,1) is a generalized function.

Let us introduce designations » = ||y — x||, S;(x) = {y €S, r<ct}

S, (x) ={yeS™, r<ct}and Si(x) = {y €S, r <ct}, which we will use further.
In the flat case (N = 2), the Green’s function of Eq. (28) is a regular generalized

function of the form [9]:
- Hict _”xH) Cfl?[mqu'zfz - Hr”'}

U (29)
7 e
with a weak singularity at the front Hx” =ci:
E'z% by |x]| > cz—0 (30)

2yt —||x |l

Its carrier is a light cone: Hx” <ct.

Theorem 4. If uy(y)e Li(S +S), iy(v)e Li(S ), then the solution of the Cauchy
problem has the form:

ch(m\h‘:rz - J‘z)
.[ [22 2
S’ (x) ct=r

ch(mm) ! ch(m\fcrzrz —p? )
J. W”n(ﬁ)dw}’)*.[df I —jf(y,!ﬁz')dV(y)

2 2 _2
Sy (x) 0 S7(x) cr =7

2rctu(x, ) H ()= iy (y)dV (y)+

+0,

Proof. The integral notation of formula (23) leads to the formula of the theorem.
All integrals are proper due to the regularity of integrands. The carrier of the kernel
of integrals is a circle expanding over time with the center at the point x.

Note that if the initial conditions and the right-hand side of equation (1)
(source) belong to the class of singular functions admitting convolution with the
Green’s function of the equation, to construct a solution to the Cauchy problem, use
formulas (23) and (29).

Similarly, we construct a solution to the Cauchy problem in the case. The solu-
tion of the problem in this case allows analytic continuation. It can be obtained from
the solution in Theorem 4 replacing m with im.

6. Generalized solution to the Cauchy problem for the KG equation
forN=3

For N = 3, the Green function (28) (for) is a singular generalized function of the
form [9]:

47U =cH (1_)(5(02{2 — )= mcfy (r,1) (31)

where r = ||x|, Fi(r)d(c’t’ —r’)is a simple layer on a light cone r = ¢t [9].

The function f|, is defined by the expression:

46



Boundary Integral Equations of no Stationary Boundary Value Problems for the Klein-Gordon...
DOI: http://dx.doi.org/10.5772/intechopen.91693

H(Ct - r)J| (.mm)

folrf)= \/0212 — (32)
J,(...) is Bessel function. Because [10],
Ji(z)~0,5z when z—>0 (33)
at the front » = ¢1, the second term has a finite jump:
[fotrrie]==2 (34)

Theorem 5. The solution of the Cauchy problem for the KG-Eq. (28) for N = 3 has
the form:

Jl(m\(cztz —rz)
4:701{(x,t)=(20t)71 I ty (¥)dS(y)—m I

2.2 2
r=ct S (x) \/c 1" —r

Jl(m\ﬂczrz B )

g (v)dV(y)+

1 1
o _jc tuo(y)czs*(ywﬁaf izjdug(y)dS(y)—maf &j(x) g e
t f(y,t—r)Jl(m\/czfz—rz) &
~mc*[ dr vy+3 [ e riedr ()

> S2) Jer? —p? S

Proof. It follows from the representation of a generalized solution for the
Cauchy problem taking into account the form of the fundamental solution (30).

The solution of the Cauchy problem for Eq. (28) in the case ¢(x)=—m’ also allows
analytic continuation by replacing m with im. It has the form:

I, (4772\}(."2!2 —rz)
= I"'n()’) dv(y)+

47rcu(x,f)=% j tiy (1) dS(y) —m j ?
r=ct S (x) cr=r

1 I .
5 [ ()0 40, [ u(r)ds0) -

r=ct r=ct

B , ' Fyv.i— r)ll(nm‘cgr2 —? )
+— I r’]f(}-'.f —=)dV(y) ﬂ??c-zjcir f —
2 57 (x) ¢ 0 S7(x) \/C_f_ -

dv(y).

If the initial functions and the right-hand side of Eq. (1) belong to the class of
singular functions admitting convolution with the Green function of Eq. (28), to
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construct the solution, one should use the formula in ultraprecise form (23). We
construct solutions to initial-boundary value problems.

7. Singular boundary integral equations of plane boundary value
problems

Let us consider the solutions of the posed boundary value problems in the case
N = 2. For the integral representation of the dynamic analogue of the Green
formula, we also calculate for the Green function (29):

;{;=La‘0(,«l;)*H(;):Ld](r,!), (35)
27 2me

[;’(.x,LH) =

s (36)

1 or
2]rcdz(r..r)a, 1-':||x

where
ch (m\jczrz - )

do(r.t)=H(ct—r) \/C2[27r2 >

el ch(mz)

di(r,t)=H(ct—r) —_dz,
2 2
0 A
ch(m\)czrz - rz) Vel —? clz(mz)
dy(r,t)=—H(ct —r)y———— L —H(ct —r)r j T dz
r ct 2 28
0 ( ZFr )

Consider the values of these functions at the front » = ct, ¢t > 0. From (29), (27)
follows that

er 0, 11‘r'=('{ =0. (37)

=ct

Consequently, unlike from U, W and H are continuous at the front.
When ; — (), we have an asymptotic representation:

ch(met) 1 or
=——+0w), H=-——+0(1 8
2ret =) 2mer On -+ (38)

(JE

Now we turn to the integral notation of the dynamic analogue of Green’s
formula for N = 2.

Theorem 6. The solution of the initial-boundary value problem for the KG-equation
in the flat case is representable: for x ¢ § in form of

or

cdn(y)

2z u(xt)H@O) = | H(ct—r)dS(y)j'{dz(hf)

5,(x)

L}(y,t—f)}df—

£l

r
s I H(cl—r)dS(y)J‘ do(r,f)p(y,t—f)df, r=||y—x
S, (x) Flé
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for x € § in form of

meu(x,t)H(t)=V.P. j H(ct—r)aar )dS(y) j dy (r,7 )i (y,t—7)dr -
n

S, (x) PC

- j H(ct—i‘)dS(y)I dy (r.7) p(y,r—7)dr.
S (x) ¥l

Proof. In the flat case, the formula of Theorem 3, taking into account the
carriers of the cores, can be written in the integral form:

27 (x,1)= I H(ct—r)dS(y) J. H(x,y,z,n(»))a(y.t —7)dr -

Se(x) rle

4 ou (y,t— z‘)
—-H (¢ H(ct—r)dS U(x,y,tr)——~dr.
( )S;.('-x) (c r) (y)r-!'c (x g T) 6n(y) ’

Substituting the form of the cores (29), (6.2), we obtain the first formula of the
theorem. For x ¢ §, all integrals are convergent, because j = (), and U has an
integrable singularity at the front (30). Let us prove the second formula for y*e §.

We write a dynamic analogue of Green's formula for a region with a puncture
e-vicinity at point x*. We denote r,(x)y={res : H_v—.\"‘” =g},

#

outside

O.(x)={yes: yf.r*“ <gl, Q. (x")= {.S}(x* )—Q,(x*)} U T (x*). Because the

the area bounded by a compound path Q. (x"):

r

0
on(y)

as(y) I d, (r,r)zi(y)f—‘r)i—r—

n¥lio

2etXos == I H(ct—r)

Q,(x7)

/2
- j H(ct—r)dS(y)I dy(r.o)p(vit—7)dr=0
Q") e

In this equality, we pass to the limit for ¢ — +0.For I'_(x*) 7 = &, arc length
differential in polar coordinates: dS(y) = £d@, therefore

lim [ H(at-e)dS(y) [ dy(e.7)p(y.t-7)dr=

I, (x*) elc
t ctle
=limer {Ch(mcr)p(x*,t—r)}drzJrclims _[ {Ch(mgr)p[x*,t—grj}dr:O
-0 s cT &0 1 T c

We have the last equality due to the inequality:

ctie [ | .
_[ {Ch(mgr)p(x*,t—irj}dr
: T ¢

< ch(mcr)ﬂp(x*,r)ldr
0
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Consider the limit of the first integral:

lim >, = lim H(ctfr) —dS(y) iyt = T)_:
EA)OQ (.x*J (-}) r*-f[c
VP Hct—r ) dS(y) (r,7)a(p,t -~ T)—* (39)
S;(J;*) (-} 7";[(,‘

. dr
~lim H(cz‘fr) dS(y) dy (r,7)i(y,t - T) =l +lim/,
e n(y) 'f[ .

We calculate the last limit on the right side.

Since on [, (x*): a—I:—l =5
on

H=

+ (1),

2ree

Therefore

/r

c

lim/,=-lim J-

&£—0 -0
4.(

dS(v) j dq ."‘ T)H(X* I—T]

ele

rw( )

. ’ L?(x*,f—f) e
= lim e j- —dr:ﬂ'llmjn(.r*,f—r)dr:
&—0 4 £ &0

&lc

= fr(zf(x*,O) - u(.\'*.t]) = *F?H(I*,f)

Adding, taking into account the last equality, we obtain the second formula of
the theorem. The theorem has been proved.

In the case of the first boundary value problem, the left side of the equation of
Theorem 6.1 and the first integral on the right are known, determined by the
boundary conditions. Solving it, we determine the normal derivative of the desired
function on the boundary, after which the formula of the theorem allows us to
calculate the solution at any point in the domain of definition. In the case of the
second boundary-value problem, we have a BIE to determine the unknown bound-
ary values of the unknown function # from the boundary values of its normal
derivative. Solving it, we determine its values at the border, after which we deter-
mine the solution.

8. Dynamic analog of Green’s formula for solutions of the KG-equation
(N=3)

To construct a dynamic analogue of Green's formula in integral form, we define
J/ u f . By computing formulas (25)and (27), we obtain

A H(ct—r

Az’ W = —m fi(7.1), F= ”xH (40)
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2r r r

ﬁ(x,n,t) _& n)[ (e —r) H( 5 r) +2mf2(r,f)j,

[m ]
\h: —r J]
where f(r,1)= H ct—r) J dz

V22+i"2

&

L, f)—}H (.f—i

-2 J][ ] '
rH ((‘f - n") (.’?? 2.2 7] A
7d: t———,| =t =" (41)
(\J22+r2) l:-'\;'('z.i':}fr2

c‘-——,‘

c /
The values of these functions at the front y» = ¢ :

HGrle)=0, fo(r.ric)= ;”_C

Consequently, W is continuous at the wave front; the last term in the represen-
tation H has a discontinuity of the first kind at the front. When » — 0, 7> 0, the
following asymptotics are true:

W (x.t)= H(i) +0(1) (42)
8rcr
ﬁ(x,n,f) :(exi’;?)?H(r) +0(r™") (43)
8rc r”

Let us impose the notation for the shift functions:

U(x,y,t)= (}(x —y,l‘), w (x,y,t): W (,\ - y,t);
H(x,y,t,n):f[(xfy,r,n)

Theorem 7. The generalized solution of boundary value problems for a homogeneous
KG-equation satisfying zero initial conditions (u(x,0)=0,4(x,0)=0), is representable in
the form:

81:(_} t- ] .
4i(x0)=~H(1) [ LV cdusy-cH() [ | ye- wd&( )+
Si(x) r on(y) §;(x) ¢

+me 'H(t) | fo(r,r/c)%if)dlf(y)erH(t)j‘dT [ Alro)a(ye-1) dsp)+
S(x) () 0 Sr(x)
TH@) | u[y,rfjwcm(y),
S¢(x) 4 "

Forx e S, the last integral is singular, taken in the sense of the principal value.
Proof. Using the conditions of Theorem and (30), we write in this case a
dynamic analogue of Green’s formula (22). We compute convolution sequentially:

51



Mathematical Theovems - Boundary Value Problems and Approximations

C‘u( —)

1 du(y.t—ric)
—_—y
! on(y)

iS(}-‘)—mcj-dr [ fotr,o)

0 S5:(x)

1S(v) =

on(y)

- S(y)—m j Jolr, J/c)udl/(y);
C”(y) §7(x) an(y)

Az IV, * ey ()85 () H (1) =— [ iyt —r/e) LD g5y
cr

8 (x)

fjdr j 7(}:7?3”0})) tl(y,tfr)dS(y)+J.dr j 7(} :n(y)) ()i (vt —1)dS(y).

0 Sr(x) 0 Six)

When r =|

v —x|#0, you can change the order of integration, therefore:

jdr _[ wl}(}’,f—f) dS(y)=- j u(y.t—r/c)w dS(y)
S7(x) r 8;(x) "

Summing up, we obtain the formula of the theorem.

Note that for points x ¢ § when ¢ > (), all cores have no singularities and the
integrals on the right exist and define functions that are regular on a given set. Since
regular functions are on left and right and they are equal on this set as generalized,
by virtue of the du Bois-Reymond lemma [1], they are equal in the usual sense, like
numerical functions.

Let us assume ,.* o 5. We write a dynamic analogue of Green's formula for a

region with a puncture & — vicinity point x" ¢ §. ¢ <¢t:

0=- j EMGJS() f u[ fwadS(H
) roon(y) . s a il y

St (x)-0;(x) Sp(x)—0g(x)
t . . t
wmefdr | fb(r,r)(y*"’”(y))a”(y 1-7) asp)+far [ Aol —o)dse)-
0 S0, o e 0 SH{x)O:(x)
_ J' EM ds(y) - J' d(y,tfr/c)wds(yyr
ey [ on0) T3(x) e
me[dr | fin 2= )"”(y))a”(yf 7 ds(y)+jdr [ Ans)a(n-1)dso)+
0 IZ(wn) on(y) 0 Ti(xo)
+ I u(y,zfr/c)%(yyr j u(y,tfr/c)%(y), 44
$(0-0,5) g o0 "

Now let us move on to the limit ¢ —» 0. In the first integral, the integrand has a
weak integrable singularity when » = 0. In the second integral, it does not have a

singularity when » = 0. By virtue of this, the integrals over I, from these functions

in the third and fourth term tend to zero. It is obvious that

lim [ (/)2 gg) v [ H/C)wdg()
‘ %OS!(-")_()L‘(-\] 2 S,(x) 2
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Moreover, the main value of the integral exists, because the integrand has a
singularity of order 1/,2 on a two-dimensional surface S, function # is continuous

on S, and the characteristic (y-x",n(x")) antisymmetric in opposite relative ,* points.

Let us consider the last limit. For [',(x), we have H_v— xH =&, n(y)=(x-y)/¢,

therefore
llin;] J. u( .t r!(')w(iﬁ'(}f)
i d
= IimJ j (u[_l',ffrf(:} *U(u\'*.f)]wd‘s(l —u{\ .'}IlmJ ds( l) —72:11:(‘\'2!)
‘ ’Ull','(.\-*.n “ ‘1 S0 J

Passing in (44) to the limit in ¢ — () and transferring the last term to the right
side, we obtain the formula of the theorem. The theorem has been proved.

Formula (x e §) gives a singular boundary integral equation for solving the
second initial-boundary value problem. For the first boundary value problem, the
unknown normal derivative falls under the sign of the surface integral with a
weakly polar core. The remaining terms are known.

9. Conclusion

Note that the constructed delayed singular BIE have a nonclassical type; since in
addition to the boundary values #, , of the function and its normal derivative, the
BIE includes a velocity that is unknown for the Dirichlet problem and is known for
the Neumann problem. In addition, the integration region at the boundary depends
on time, which also distinguishes these equations from the SEI for elliptic and
parabolic problems. Solving the Dirichlet problem on the basis of the method of
successive approximations, like elliptic problems, is impossible, since it requires the
determination of boundary values of velocity. However, differentiation of general-
ized solutions on the boundary leads to hypersingular relations. This is a new class
of BIE in delayed potentials, which requires a special study by the methods of
functional analysis. However, to solve the resolving singular BIE that solve the
boundary value problems, numerical boundary element method can be used.
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Chapter 4

Singular Boundary Integral
Equations of Boundary Value
Problems for Hyperbolic
Equations of Mathematical Physics

Lyudmila A. Alexeyeva and Gulmira K. Zakiryanova

Abstract

The method of boundary integral equations is developed for solving the
nonstationary boundary value problems (BVP) for strictly hyperbolic systems of
second-order equations, which are characteristic for description of anisotropic
media dynamics. The generalized functions method is used for the construction of
their solutions in spaces of generalized vector functions of different dimensions.
The Green tensors of these systems and new fundamental tensors, based on it, are
obtained to construct the dynamic analogues of Gauss, Kirchhoff, and Green for-
mulas. The generalized solution of BVP has been constructed, including shock
waves. Using the properties of integrals kernels, the singular boundary integral
equations are constructed which resolve BVP. The uniqueness of BVP solution has
been proved.

Keywords: hyperbolic equations, generalized solution, Green tensor, boundary
value problem, generalized function method

1. Introduction

Investigation of continuous medium dynamics in areas with difficult geometry
with various boundary conditions and perturbations acting on the medium leads to
boundary value problems for systems of hyperbolic and mixed types. An effective
method to solve such problems is the boundary integral equation method (BIEM),
which reduces the original differential problem in a domain to a system of boundary
integral equations (BIEs) on its boundary. This allows to lower dimension of the
soluble equations, to increase stability of numerical procedures of the solution
construction, etc. Note that for hyperbolic systems, BIEM is not sufficiently devel-
oped, while for solving boundary value problems (BVPs) for elliptic and parabolic
equations and systems, this method is well developed and underlies the proof of
their correctness. It is connection with the singularity of solutions to wave equa-
tions, which involve characteristic surfaces, i.e., wavefronts, where the solutions
and their derivatives can have jump discontinuities. As a result, the fundamental
solutions on wavefronts are essentially singular, and the standard methods for
constructing BIEs typical for elliptic and parabolic equations cannot be used.
Therefore, for the development of the BIEM for hyperbolic equations, the theory of
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generalized functions [1, 2] is used. At present, BIEM are applied very extensively
to solve engineering problems.

Here, the second-order strictly hyperbolic systems in spaces of any dimension
are considered. The fundamental solutions of consider systems of equations are
constructed and their properties are studied. It is shown that the class of funda-
mental solutions for our equations in spaces of odd dimensions is described by
singular generalized functions with a surface support (e.g. for R® x t, this is a single
layer on a light cone). The constructed fundamental solutions of consider systems of
equations are the kernels of BIEs. For systems of hyperbolic equations, the BIE
method is developed. Here, the ideas for solving nonstationary BVPs for the wave
equations in multidimensional space [3, 4] are used and the methods were elabo-
rated for boundary value problems of dynamics of elastic bodies [5-8].

2. Generalized solutions and conditions on wave fronts

Consider the second-order system of hyperbolic equations with constant
coefficients:

Lij(0x, 0r)u(x,t) + Gi(x,t) = 0, (x,t) e RN+ o
Lj(0x,0) = Cj'0pa, — 5507, i,j=1,M, ml=1N )
Gyl =G =G = Cyy 3)

where G; € L, (RV*!) and §; are Kronecker symbols; d, = (91, ... dn), 0; = 9/0x;,
and d; = 0/dt are Partial derivatives; and also we will use following notations
u,',j = aju,- and Uiyt = atuz-.

The matrix Cf-;‘l , whose indices may be permitted in accordance with above indicated
symmetry properties (3), satisfies the following condition of strict hyperbolicity:

W(n,v) = C?lnmnlvivj >0 Vn#0, v#0

Here everywhere like numbered indices indicate summation in specified limits
of their change (so as in tensor convolutions).

By the virtue of positive definiteness W, the characteristic equation of the
system (1)

det{C:-]’-’lnmnl - czéz-j} =0,|n]|=1 4)
has 2M valid roots (with the account of multiplicity):

c=*c(n):0<c, <cpy1,k=1,M—1

They are sound velocities of wave prorogations in physical media which are
described by such equations. In a general case, they depend on a wave vector .

It is known that the solutions of the hyperbolic equations can have characteristic
surfaces on which the jumps of derivatives are observed [9]. To receive the condi-
tions on jumps, it is convenient to use the theory of generalized functions.

Denote through D}, (RN*) the space of generalized vector functions

f (x,t) = (f b f M) determined on the space Dy (RV"?) of finite and indefinitely
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differentiable vector functions ¢(x,t) = (¢, ..., @y). For regular f _ this linear
function is presented in integral form:

(Flet) o) = Jerfi(x,f)(pi(x,T)dV(x), VoeDu(RYY), i=1,M

RN

dV = dx, ...dxy (further, we shall say everywhere generalized function instead of
generalized vector function).

Let u(x,¢) be the solution of Eq. (1) in RN+ continuous, twice differentiable
almost everywhere, except for characteristic surface F which is motionless in RV *!
and mobile in RN (wave front F,). On surface, F, derivatives can have jumps. The
equation of F is Eq. (4). We denote v = (#1, «.. ;x> %) = (1,8;), 8 = (P15 oo yN)»
where v is a normal vector to the characteristic surface F in RV *?
wave vector in RV directed in the direction of propagation F;. It is assumed that the
surface F is piecewise smooth with continuous normal on its smooth part.

Let us consider Eq. (1) in the space Dj;(RV*") and its solutions in this space are
named as generalized solutions of Eq. (1) (or solutions in generalized sense).

The solution #(x,t) is considered as a regular generalized function and we denote
i(x,t) = u(x,t), accordingly G (x,t) =G(x,t). Let i (x,t) be the solution of Eq. (1) in
D} ( RN+1)‘

Theorem 2.1. If it(x,t) is the generalized solution of Eq. (1), then there are next
conditions on the jumps of its components and derivatives:

, and # is unit wave

[wi(x, )], = 0 (5)

(07" 1 — cttis ], = 0 (6)

where 67" = C;’?lu j»1 and the velocity ¢ of a wave front F; coincides with one of c.

Proof. By the account of differentiation of regular generalized function rules
[2], we receive:

Lij(ax, at)ﬁj(x, t)+ Gi (x,t) = [G:nl/m — Uslhi, t]Fép(x, £+
+Cleam(|:uj]FVl5F(x’t)) - ([ui]FVt(SF(x’ t))’t (7)

Here, a(x,t)6p(x,t) is singular generalized function, which is a simple layer on
the surface F with specified density a = (a1, ..., aum) :

(a(x,t)0p(x,t), p(x, 1)) = [ai(x,t)gai(x,t)dS(x, t),Vo(x,t) € Dy (RN)
F

dS(x,t) is the differential of the surface in a point (x,¢) and (v,v;) =
(v15 -, UN, Ue) IS a unit vector, normal to characteristic surface F.
If F(x,t) = 0 is an equation of wave front, then

(v, v¢) = (gradF,F,,)/| (gradF,F,,)|.
If the right part of expression (7) is equal to zero, then the function #(x,t) will

satisfy to the Eq. (1) in a generalized sense. The natural requirement of the conti-
nuity of the solutions at transition through wave front F
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[ui(x,t)]; =0 (8)
vanishes only two last composed right parts of Eq. (7). Hence, it is necessary that
(6] Um — vithise]p = O )

These conditions on the appropriate mobile wave front F; we can write down with
the account Eq. (4). By virtue of continuity of function u(x,t) for (x,t) € F;, we have

[f (x,0)]p = glirfo (fx+ev,t +evy) —f(x — ev,t — evy))
= El_ig_lo (f(x + E‘?’l,t) _f(x - 81’1,1')) = Lf(xat)]Ft;

therefore the condition (5) is equivalent to (8).
If (x,t) €F, then (x + cnAt,t + At) € Fyya.. Therefore,

F(x + cnAt,t + At) — F(x,t) = (c(F, j,n;) + F,;)At = 0
From here, we have
c= —F,t/(F,j,nj) = —u/\Juivi
By virtue of it, the condition (9) will be transformed to the kind (6), where c, for

each front, coincides with one of ¢;. The theorem has been proved.
Corollary. On the wave fronts

[msise + cuisglp, =0, i=1,M, = 1,N (10)

The proof follows from the condition of continuity (5). The expression (10) is
the condition of the continuity of tangent derivative on the wave front.

In the physical problems of solid and media, the corresponding condition (6) is a
condition for conservation of an impulse at fronts. This condition connects a jump
of velocity at a wave fronts with stresses jump. By this cause, such surfaces are
named as shock wave fronts.

Definition 1. The solution of Eq. (1), #(x,t), is named as classical one if it is
continuous on RV, twice differentiable almost everywhere on RN and has
limited number of piecewise smooth wave fronts on which conditions jumps (5)
and (6) are carried out.

3. Fundamental matrices
3.1 The Green’s matrix of second-order system of hyperbolic equations

Let us construct fundamental solutions of Eq. (1) on D}, (RN*1).
Definition 2. Uj(x,) is the Green’s matrix of Eq. (1) if it satisfies to equations

Lij(0x; 0:)Uje (3, 2) + 00(x)6(t) = 0, 4,5,k =1,M (11)
and next conditions:

Up(x,t) =0 for t<0,Vx, (12)
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Up(x,0) =0 for x#0 (13)
Here, by definition,
(8#0(x, 1), @i (%, 1)) = 9(0,0) Vo€ Dy (RN*)

For construction of Green’s matrix, it is comfortable to use Fourier transforma-
tion, which brings Eq. (11) to the system of linear algebraic equations of the kind

L]k(_lé:’ _iw)Ukl(é’ a)) + 6]'1 = O) j, k’l = LTV[

Here, (¢, w) = (&, . &y ) is the Fourier variables appropriate to (x,1).
By permitting the system, we receive transformation of Green’s matrix which by
virtue of differential polynomials uniformity looks like:

Uik(¢, @) = Qup (&, 0)Q (&, ) (14)

where Qj, are the cofactors of the element with index (k,j) of the matrix
{L(—i¢, —iw)}; and Q is the symbol of operator L.

Q& ) = det{Ly (i, —iw) }
There are the following relations of symmetry and homogeneous:
Qi (& @) = Qu(—&,0) = Qu(&,—0), Q& w) = Q(—§w) = Q& —w) (15
Qi (A&, 20) = 2M72Qu (&, w), Q2 Aw) = MQ (¢, w) (16)
By virtue of strong hyperbolicity characteristic equation,
Q(&w) =0

has 2M roots. It is a singular matrix. There is not a classic inverse Fourier
transformation of it. It defines the Fourier transformation of the full class of fun-
damental matrices which are defined with accuracy of solutions of homogeneous
system (1). Components of this matrix are not a generalized function. To calculate
the inverse transformation, it is necessary to construct regularisation of this matrix
in virtue of properties (12) and (13) of Green tensor. The following theorems has
been proved [10]:

Theorem 3.1. If ¢, (q = 1, M) ave unitary roots of Eq. (4), then the Green’s matrix
of system (1) has form

M
Uje(x,2) = onH(£) D J Aji(e,cq)
T Jef=1

X {((e,x) Fegle)t —i0) ™ = ((e,x) — cgle)t — io)lfN}dS(e)

where oy = (27i) N (N = 2)1, Aj(e,cq) = Qii(e5¢4) /2(cqQuum(e5¢4))> and H(t) is
Heaviside’s function.

Theorem 3.2. If ¢, (g = 1,M) are roots of Eq. (4) with multiplicity m,, then the
Green’s matrix of system (1) has form
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-1
Uj(x,t) = GNH(t)zq:mq J g:’”aq)*l) (e, cq) (Q, E)mq) (e, Cq>>

RN
X {((e,x) +eg(e)t —i0) N = ((ex) — cge)t — io)lf”}dS(e)

Here, the top index in brackets designate the ovder of derivative on w.

So, the construction of a Green’s matrix is reduced to the calculation of integrals
on unit sphere. For odd N, these theorems allow to build the Green’s matrix e-
approach only. For even N and for e—approach, it is required to integrate
multidimensional surface integral over unit sphere. However, in a number of cases,
this procedure can be simplified.

We notice that if the original of Q' is known, i.e.

](xa t) = F71 [Q_l(‘):’ CU)] 5
which is built in view of conditions (12), then it is easy to restore the Green’s matrix
Uk (x,t) = Qjp (i0y,10;)] (x,7) (17)

In the case of invariance of Eq. (1) relative to group of orthogonal transforma-
tions, a symbol of the operator L; is a function of only two variables |||, @ and can
be presented in the form:

Q& 0) = (i0)™g (o). (18)

It essentially simplifies the construction of the original using the Green’s func-
tions of classical wave equations. For this purpose, it is necessary to spread out
Q (&, ) on simple fractions. In the case of simple roots,

Q&) = ﬁ(né\lz —o/c})

k=1

1 (i \—2MA2 > 2 2,2\7"
Q& @) = (i) Y A6 - o?/c}) (19)
k=1

where A, is the decomposition constant. It is easy to see that summand in round
brackets under summation sign is the symbol of the classical wave operator

Dy = ¢ %07 — An.
Here, Ay is the Laplacian for which the Green’s function U /(x,t) has been
investigated well [11].
From Theorem 3.1 follows the support Uy (x,1,¢) is:
K ={(x,t) : ||x|| <ct,t> 0}
in RN*! for even N and it is sound cone
K, ={(x,t) : ||x|]| = ct,£> 0}

for odd N.
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For example, Us is the simple layer on a cone [10] and it is the singular generalized
function. In this case, J(x, t) is convolution over ¢ Green’s function with H(z):

M

JGet) = > Ap(H() #¢ ... (H(t) #:Un(x,1,¢4)))- (20)

k=1

Here, the convolution over ¢ undertakes (2 M — 2) time, which exists, by virtue
of, on semi-infinite at the left of supports of functions [11]. It is easy to check up
that the boundary conditions (12) and (13) are carried out as Un(x,¢,¢) which
satisfies them. We formulate this result as:

Theorem 3.3. If the symbol of the operator L is presented in form (18) and cj, are
simple roots of Eq. (4), then Uy (x,t) is defined by the formula (17), where J (x,t) looks
like (20).

If ¢;, have multiplicity m,, in decomposition as (20), degrees (||§||2 —w? /c,%) o

(m =1,my) can appear. Using the property of convolution transformation, we
receive their original in kind of complete convolution over (x,t):

(1617 = @?/et) "] = (UnGe ) % o U, tic)

Then, the procedure of construction of a Green’s matrix is similar to the
described one.

We notice that as follows from (20) in a case of N = 1, 2, the convolution
operation is reduced to calculate regular integrals of simple kind:

Un(x,t) =:H(t) = JUN(x, t—r1)dr
0

Un (x t) *tUN(x t JdV(y JUN xfy,th)UN(y,T)dT
0

RN

But already for N = 3 and more, the construction of convolutions is non-trivial,
and for their determination, its definition in a class of generalized functions should
be used.

For any regular function G € D}, (RV*?) : sup, G € (0, o), the appropriate
solution of Eq. (1) looks like the convolution

ﬂi = Uik * Gk.
For regular functions, it has integral representation in form of retarded potential:
11, £) = H(?) de J Un(x — 3, 2)Gu(3,2 — 2)dV(y)
0 RN
If Egs. (1) are invariant, concerning the group of orthogonal transformations,

then ¢, do not depend on #. In physical problems, the isotropy of medium is reduced
to the specified property.
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3.2 The Green’s tensor of elastic medium

For isotropic elastic medium constants, the matrix is equal to
cpt = p{agps] + u(8rd,+ 576)) }.
The coefficients of Eq. (1) depend only on two sound velocities

=V @+2u)/p, 2= ulp,

where p is the density of medium, and 4 and y are elastic Lame parameters.
These two speeds are velocities of propagation of dilatational and shearing waves.
Wave fronts for Green’s tensor are two spheres expanding with these velocities.

In the case of plane deformation N = M = 2, an appropriate Green’s tensor was
constructed in [5, 6]. For the space deformation N = M = 3, the expression of a
Green’s tensor was represented in [6].

For anisotropic medium in a plane case (N = M = 2), the Green’s tensor was
constructed in [12, 13]. For such medium, the wave propagation velocities depend on
direction # and the form of wave fronts essentially depends on coefficients of Eq. (1).
Anisotropic mediums with weak and strong anisotropy of elastic properties in the case
of plane deformation were considered in [12-15]. In the first case, the topological type
of wave fronts is similar to extending spheres. In the second case, the complex wave
fronts and lacunas appear [16]. Lacunas are the mobile unperturbed areas limited by
wave fronts and extended with current of time. Such medium has sharply waveguide
properties in the direction of vector of maximal speeds. The wave fronts and the
components of Green’s tensor for weak and strong anisotropy are presented in [15].
The calculations are carried out for crystals of aragonite, topaz and calli pentaborat.

(5) ls)

3.3 The fundamental matrices V, T, W,U ", T

For solution of BVP using Green’s matrix U, we introduce the fundamental
matrices S and T with elements given by

S:Z(x’t) = Cg‘llalU];a l—ie(x’ t,Vl) = S':an’ (21)

Ty, tn) = T, 1) = ~Cl'npd U, (22)

i’jak:]-sM’ m,l:].,N.
Then, the equation for U can be written as

&= UF, e+ 86(x)8(x) = 0.

1

From the invariance of the equations for U under the symmetry transformations
y = —x, some symmetry properties of introduced matrices follows:

U (e,t) = U (=x,0), Ui(x,t) = Ub(x,t), Sp(e,t) = —Si(—x,0),  (23)
fk (x,t,m) Tk (—x,t,n) fk(x, t,—n). (24)

1 1

Is easy to prove [17].
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Theorem 3.4. For fixed k and n, the vector 'Tf(x, t,n) is the fundamental solution of
system (1) corresponding to

Gi = Cli'n,n6, 1(x)8(2).

1

The matrix T is called a multipole matrix, since it describes the fundamental
solutions of system (1) generated by concentrated multipole sources (see [18]).

Primitives of the matrix. The primitive of the multipole matrix is introduced as
convolution over time:

V\/'kxtn fotn ) = cH(t),

]

which is the primitive of the corresponding matrices with respect to t:
WV = U (1), oW = Th(x,t,m).

It is easy to see that Vf and VA\/{e are fundamental solutions to system (1) of the form
Ly(0s,0)V; + 8:5(x)H(t) = 0, (25)
Li(0e, )W+, CJ6,1(x)H(r) = 0.
Relation (23) implies the following symmetry properties of the above matrices:

Vilnt) = Vi), Vi) = Vi),
Wrx,t,n) = W (—x,t,n) = — W, (x,t, —n). (26)

1

The Green’s matrix of the static equations for UIe x) (when the t-derivatives in
(1) are zero) is defined by

Ly(0, 0)0" (x) + 8*5(x) = 0, 27)
0 () = 0, xll — oo, (28)
By analogy with (22), we define the matrix

Tf(:) (x,n) = _C?jlnmale(j)'

Obviously, we have the symmetry relations

0 m) = 189 ) = 0, ). @

i > i i

Theorem 3.4 implies the following result.

Corollary. Tf(s) is a fundamental solution of the static equations:

1

Li(0x, O)T’;@ — n LS, ) (x) = 0.

It is easy to see that this is an elliptic system.
The following theorem have been proved [17].
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Theorem 3.5. The following representations take place

Vi1 = Ul

© ) H () + Vi (x,1), (30)
W (x,8) = T (0)H () + WHD (x, 1), (31)
where U (x)H(t) and T*)(x)H(t) are regular functions for x # 0. As |lx|| — 0,
U (x) ~ InllxllAY(e), Ti¥(x) ~ llxl Bl (ex), N =2,
U (x) ~ el V24K (), TH () ~ el VB (e), N>2. (32)

Here, ex = x/||x|, A (¢), and BY (¢) are continuous and bounded functions on the

sphere |le|| = 1, and Vf(d) and Wf(d) are regular functions that ave continuous at x =
Oand t>0. For any N,

Vf(d) (x,£) =0 Wf(d)(x, t)=0 for |x|| > max ﬁn”a)ick(e)t,
k=L, M llell=

and for odd N, these relations hold for |lx|| < min ﬁll‘i cr(e)t..
k=L,M llell=

4, Statement of the initial BVP

Consider the system of strict hyperbolic equations (1). Assume that x €S~ C RV,
where S~ is an open bounded set; (x,t)€D™, D™ =S~ x (0,), D] =S~ x
(0,8), £>0; D =S x (0,00),and D; = S x (0,¢).

The boundary S of S~ is a Lyapunov surface with a continuous outward normal

n(x) (lnll =1):

In(x2) —n(x)ll = O(llx2 —x11lP), >0, x1ES, x;€S.

It is assumed that G is a locally integrable (regular) vector function.
G—0as t— 4o, VxeS .

Furthermore, u € C(D™ + D), where u is a twice differentiable vector function
almost everywhere on D™, except for possibly the characteristic surfaces (F) in
RN*1 which correspond to the moving wavefronts (F;) RYN. On them, conditions (5)
and (6) are satisfied.

It is assumed that the number of wavefronts is finite and each front is almost
everywhere a Lyapunov surface of dimension N — 1.

Problem 1. Find a solution of system (1) satisfying conditions (5)-(7) if the
boundary values of the following functions are given:

the initial values

ui(x,0) =ud(x), x€S +S (33)
Uiy 1(,0) = ul(x), xeS; (34)

i

the Dirichlet conditions
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ui(x,t) = uj(x,t), x€S, t>0; (35)
and the Neumann-type conditions
o (x, t)m (x) =g,(x,t), x€S, t>0, i=1N. (36)

Problem 2. Construct resolving boundary integral equations for the solution of
the following boundary value problems.

Initial-boundary value problem 1. Find a solution of system (1) that satisfies
boundary conditions (33)-(35) and front conditions (5)-(7).

Initial-boundary value problem 11. Find a solution of system (1) that satisfies
boundary conditions (33), (34), and (36) and front conditions (5)—(7).

These solutions are called classical.

Remark. Wavefronts arise if the initial and boundary data do not obey the
compatibility conditions

wi(x,0) =ul(x), ud,,(x,0) =ul(x), x€S.

In physical problems, they describe shock waves, which are typical when the
external actions (forces) have a shock nature and are described by discontinuous or
singular functions.

5. Uniqueness of solutions of BVP
Define the functions

W(u) = O’ chlluismuj,l’ I<(u) = 0: 5||u’t||2,
E(u)=K(u)+W(u), L(u)=K(u)—W(u),
which are called the densities of internal, kinetic, and total energy of the system,
respectively, and L is the Lagrangian.

Theorem 5.1. If u is a classical solution of the Dirichlet (Neumann) boundary value
problem, then

JL(u(x,t))dV(x,t) - J G, £)uts (e, E)AV (3, £)
Dr D;

+Jgi(x’t)uis(x’ t)dS(x, t) - J(ui(x’t)ui’ t(x’ t) - u,o(x)u,l(x))dV(x)

D, S

Here and below, dV (x) = dx1 ...dxn, dV(x,t) =dV(x)dt; dS(x), and, dS(x,t)
are the differentials of the area of S and D, respectively.

Proof. Multiplying (1) by #; and summing the result over 7, after simple algebra,
we obtain the expression

L= (C?luj,mui),l — (uithis1)s ¢ + Githi.

This equality is integrated over D, taking into account the front discontinuities
and using the Gauss-Ostrogradsky theorem and initial conditions (33) and (34) to
obtain
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JL(u(x,t))dV(x,t) = J (C:-]”luj,mui),l — (Uithiy 1), AV (2, 1)+

D, D,

+ J Gi(o, t)ui (2, 8)dV (x,t) = Jaﬁnl(x)ui(x, £)dS(x,t)—
Dy Dy

—Juiui, (2, 1) — iy 1 (x, 0))dS(x, t) + J G, t)ui (2, 8)dV (x, 1)+
S Dy

+§k: J ui[z/leof-(x,t)fszu,',,(x,t)]deFk(x,t)

E, nD;

Here, 1}, and U} are the components of the unit normal vector to the front
Fr(x,t) in RV, for which we have [17]

P ®

where ¢}, is the velocity of the front. With the notation introduced, the relation
(37) and the front condition (7) yield the assertion of the theorem.

It is easy to see that the following result holds true.

Corollary. If u;(x,0) =0, u;,,(x,0) =0, and

lim u;,; — 0, lim u;,,—0, x€&S,
t—+o0 t—+o0

then

JLOKxJDdV@J): JGK&tW&nyﬂKxJ)+Jgﬁm0uﬂ&tﬂ$@¢)
D™ D~ D
is proved in the following theorem [17]:

Theorem 5.2. If u is a classical solution of the Dirichlet (Neumann) boundary value
problem, then

ﬁﬂmg—ﬂ%mmwmz

s

J Gi(x, t)ujy 1 (26, 8)AV (x, 1) + Jgi(x, t)us, (o, t)dS(x, t).
D, D

It is easy to see that this theorem implies the uniqueness of the solutions to the
initial-boundary value problems in question.

Theorem 5.3. If a classical solution of the Dirichlet (Newmann) boundary value
problem exists and satisfies the conditions

lim Uiy] — 0, lim u,;, — 0, Vxes,
t—+oo t—+o0

then this solution is unique.
Proof. Since the problem is linear, it suffices to prove the uniqueness of the
solution to the homogeneous boundary value problem. If there are two solutions %
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and u,, then their difference u = u; — u; satisfies the system of equations with G =
0 and the zero initial conditions, i.e.

u"(x) =0 (m=0,1).
The vector # on the boundary S satisfies the homogeneous boundary conditions
ui(x,t) =0 or g,(x,t)=0.
Theorem 5.2 yields
JE(u,t)dS(x) _ J(K(u,t) + W, £))dS(x) = 0.
s §

Since the integrand is positive definite and by the conditions of the theorem, we
have # = 0. The theorem is proved.

6. Analogues of the Kirchhoff and Green’s formulas

Let us assume that S is a smooth boundary with a continuous normal of a set S™.
The characteristic function Hg (x) of a set S™ is defined for x €S as

Hg(x) =1/2 (38)

The Heaviside function H(t) is extended to zero by setting H(0) = 1/2. Define
the characteristic function of D~ as

Hp(x,1) = Hy (¥)H(¢) (39)
Accordingly, for # defined on D™, we introduce the generalized function

w(x,t) =uHp(x,t), (40)
which is defined on the entire space RV . Similarly,

Gi(x,t) = G, Hp (x,1). (41)

Let Ujf(x, t) denotes the Green’s matrix, i.e. the fundamental solution of Eq. (1)
that corresponds to the function F; = §*5(x)5(¢) and satisfies the conditions

Ui (x,0)=0, U, (x,0)=0, x#0 (42)

For system (1), such a matrix was constructed in [10].
The primitive of Green’s matrix with respect to ¢ is defined as

N ~ & N N
Vin) = U (e wiHE) = oV, =0, (43)
Here and below, the star denotes the complete convolution with respect to (x, ),
while the variable under the star denotes the incomplete convolution with respect to
x or t, respectively. The convolution exists since the supports are semibounded with

respect to ¢. Clearly, the convolution is the solution of Eq. (1) at F; = 6¥5(x)H(t).
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Theorem 6.1. If u(x,t) is a classical solution of the Dirichlet (Neumann) boundary
value problem, then the generalized solution i can be represented as the the sum of the
convolutions

@ = Ul G+ U* %x ul(x)Hg (x)+
+0,U* x ul (x)Hg (x) + U* g, (o, )55 (x)H () — (44)
—CPlo Vi s, (%, )1 (%)35 () H(t) — Cpl oV % u (x)mp (x) 85 (x).
Here, 8 is a singular generalized function that is a single layer on S (see [2]), and
g5, (0, 1)0s(x)H () is a single layer on D.

Proof. Applying the operator L; to i(x,t), using the differentiation rules for
generalized functions, and taking into account the equalities

0;Hp, = —n;os(x)H(t), o:H, = 6(t)Hy (x),
and the front conditions (5) and (6), we obtain
Lij(9x, 0, )it (x,t) = Gi(x, £) + uj (x)Hg (x)8(¢) +
+up (x)Hg (x)5(2) + g, (x, 1)3s(x)H(£) — C {uj (o, 1) (x)35(x)H (1) }.

Next, we use the properties of Green’s matrix to construct a weak solution of
Eq. (1) in the form of the convolution

i(x,t) = US % Gy + U % ub(0)Hy (x) + 0,05 # uf(0)Hy (x)+

X

-H:ff gy, (x,1)0s()H(t) — C,’;»l Uf s (o0, £)nm ()85 (x)H(t)) 5 . (45)

The last convolution can be transformed using the relation (43) and applying the
differentiation rules for convolutions and generalized functions:

oV (umm()3s(H(D)) 1 = CRLAV) * (11 (x)35(0)H (1)), =

= Cplav; « (u o e (2)35 () H (£) + 0 () (x)ég(x)é(t)> -
= GOV, wujy e (6)35 () H(E) + CRa V5 () ()35 ()

Let us show that i;(x,t) = #(x,t). Indeed, Vo € Dy (RV 1)

(Wi, ;) = (Uie 1-) = ([A]{e *ij(ax,at)aj,gai) =
(Lk] O, 0;) U’f*u],(p,) - (5{5(x,t)*aj,(p,-) = (@, ;).

Here, F, denotes the right-hand side of (44). Since (i;, ;) = 0, if suppp € D7, it
follows that @;(x,t) = 0, x.€ D~ . This implies the assertion of the theorem, since
the solution of the problem is unique.

Given initial and boundary values (33)-(36), the above formula recovers the
solution in the domain. For this reason, it can be called an analogue of the Kirchhoff
and Green formulas for solutions of hyperbolic systems (1). It gives a weak solution
of the problems.
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To represent this formula in integral form and use it for the construction of
boundary integral equations for solutions of the initial-boundary value problems,
we examine the properties of the functional matrices involved.

7. Singular boundary integral equations

Lemma 7.1 (analogue of the Gauss formula). If S is an arbitrary closed
Lyapunov surface in RV, then

[ st = a5

S

For x €S, the integral is singular and is understood in the sense of its principal value.
Proof. Convolution Eq. (27) with Hy (x) and using the differentiation rules for
convolutions yields

L;j (3, 0)US*) + Hg () + 6, Hg (x) =

= ~CJ' U+ madtH5 () = [T 3, m)S() + 3H; () = 0
S

Using (29), we obtain the formula in the lemma. Since TZ(S) is regular for x ¢ S,
the formula holds for such x. Let us prove the validity of this formula for boundary
points.

Letx €S. Define O.(x) = {y €S : |ly — x| <&}, Se(x) =S — O (x), Te(x)=
{:lly—xll=¢}, T.(x)=Tc(x)nS ,and T (x)=T.(x)nS".

Similarly, we obtain

JT}}”@ —x,n(y))dS(y) + JT;}”(y —x,n(y))dS(y) = 0

Se T
10— noast) + [ 71— noasty =
S re

Since the outward normals to I', (x) and I/ (x) at opposite points y~ and y* of the
sphere I',(x) coincide, i.e.n(y”) = (x —y~)/e = (y* —x)/e =n(y"), while
(y" —x) = —(y~ — x), we take into account the asymptotics of TZS) and, according
to Theorem 3.5, sum these two equalities and pass to the limit as ¢ — 0, to obtain
equality (30) for boundary points. The lemma is proved.

For M = 1and Lyj(dx, 0) = 0j0; = 4, this formula coincides with the Gauss
formula for the double-layer potential of Laplace equation (see [2]).

Consider formula (44). Formally, it can be represented in the integral form

iy (3, £) = J(T;‘e(x )t — Di(yat) + Ublx — .t — 2)g:(9,7))dD(y, 7) +

+ [ (koo =320+ Ui =3, 0l ))dV ) + U # G,
)
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Under zero initial conditions, this formula coincides in form with the generalized
Green formula for elliptic systems. However, the singularities of Green’s matrix of the
wave equations prevent us from using it for the construction of solutions to boundary
value problems, since the integrals on the right-hand side do not exist because T’ has
strong singularities on the fronts. However, the primitives of the matrix introduced in
Section 3 can be used to construct integral representations of formula (44).

Theorem 7.1. If u is a classical solution of the boundary value problem, then

e = Ul (%, 1) % Gi(x,£) + Ul (x, ) % g; (o, £) 85 () H () —

= [ = nerast) = [as) [ Wi e~y o, e~

S S 0

= [ Wi =), 2 0)ASG) + (VL) e a2 (6.

S

For x €S, the integral is singular and is understood in the sense of its principal value.
Proof. For even N, the integral representation (42) has the form

t

in = [d) [ (UL~ ot = 2l 00— Wik =)t = ) ) e

S 0

- [ Wit =), 0 0)ds(3) + 0 [ U} x — 02 s~ )+

S S

+ J Ul (x — y,t)u} (y)dV(y) + J U (x — y,t — 7)Gi(y, 7)dV (y)dz

S D~

Here, all the integrals are regular for interior points and singular for boundary points.

Remark. If N is odd, then, since U is singular, the integrals involving U are still
written in the form of a convolution, which is taken according to the convolution
rules depending on the form of U. For the wave equation of odd dimension, such
representations were constructed in [4].

It is easy to see that, for zero initial data, the last three integrals (in the convo-
lution) vanish.

Applying Theorem 3.5, by virtue of (31), the second term can be represented as

t

JdS(y) JM(x — 3 m ()t — Ddeti(y,7) =

S 0

= [ = autrnr) ~ 2 ) s

S

+JdS(y) J WA (e —y,n(y),t — )i, . (y, 7)dr
S 0

Here, the first integral is singular for x €S and exists in the sense of its principal
value by Lemma 7.1, while the second integral is regular. Then for interior points,
we obtain the formula of the theorem.

72



Singular Boundary Integral Equations of Boundary Value Problems for Hyperbolic Equations...
DOI: http://dx.doi.org/10.5772 /intechopen.92449

Let us show that the equality holds in the sense of definition (37) for boundary
points as well.

Letx* €S,x €S~ and x — x*. Then, since the convolutions containing U}, and
W;e(d) are continuous, we obtain

lim uy (o, t) = up(x™,t) =

x—x*

X—X

S

= lim [T - xm.050) + [ W ~y.n0). 000 0)as0)-
S

- J.dS(y)J(Ui (x* =yt —1)g,(p,7) + WD (x* —y,n(y),t—f)ui,,(y,r))df—i-
+ Ui -y otmave) + [ (U - p0000)).av )+
S
D

S

+JU " —y,t —1)Gi(y,7)dV(y)dr

By Lemma 7.1, the limit on the right-hand side can be transformed into

[0 = ) 000) — i )S0) + it 113, =

S

:v,pJ Ny — x* gy AS(y) — ¢ )v.p.JT;(‘>(y—x*>dS(y)+

S S

(" 1), = v.p.JT;}”(y — XYy, 0)dS () + 0, 5ui(x* 1),

S

Adding up and combining like terms, we derive the formula of the theorem for
boundary points. The theorem is proved.

The formula on the boundary yields boundary integral equations for solving
initial-boundary value problems.

Theorem 7.2. The classical solution of the Dirichlet (Neumann) initial-boundary value
problem for x € S and t > O satisfies the singular boundary integral equations (k = 1, M)

0, Sup(x,2) = Uy (x, 1) % Gi(x, 1) + Ul (x,t) % g, (x,£)5:(x)H(t) —

t

—VPJT (¢ —y)ui(y,t)dS(y) — JdS(y)J (x 9,0(y),t — T)ui, ¢ (y, T)dT—

S S 0

- [ Wi e = 30,2 0)S) + (o) 5 020 () )+ UE 0o H ).

S

From these equations, we can determine the unknown boundary functions of
the corresponding initial-boundary value problem. Next, the formulas of Theorem
7.1 are used to determine the solution inside the domain.

73



Mathematical Theovems - Boundary Value Problems and Approximations

8. Conclusions

The solvability of the obtained systems of BIEs in a particular class of functions
is an independent problem in functional analysis. These equations can be numeri-
cally solved using the boundary element method. In special cases of nonstationary
boundary value problems in elasticity theory (M = N = 2, 3), these equations were
solved in [4, 6-8].
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Chapter 5

Padé Approximation to Solve the
Problems of Aerodynamics and
Heat Transfer in the Boundary
Layer

Igor Andrianov and Anatoly Shatrov

Abstract

In this chapter, we describe the applications of asymptotic methods to the
problems of mathematical physics and mechanics, primarily, to the solution of
nonlinear singular perturbed problems. We also discuss the applications of Padé
approximations for the transformation of asymptotic expansions to rational or
quasi-fractional functions. The applications of the method of matching of internal
and external asymptotics in the problem of boundary layer of viscous gas by means
of Padé approximation are considered.

Keywords: asymptotic methods, Padé approximation, boundary-value problem of
mathematical physics, boundary layer

1. Introduction

An important drawback of asymptotic methods is the local character of solutions
obtained [1-4]. Since the constructed series are often asymptotic, a simple increase
in the number of terms does not remove this drawback. Essence of the problem
consists of divergence of obtained series. There exist a lot of approaches to these
problems [5, 6]. The method of analytic continuation (e.g., the Euler transform or
generalized Euler transform [7-12]) requires a priori information about the singu-
larities of the searched function in the complex domain [4, 9]. These methods are
useful if a large number of terms of the series are known. In this case, it is possible
to use the Domb-Sykes plot [5, 8]. But usually only a few terms of asymptotic series
are known, and to get information from them, the method of Padé approximations
(PAs) is useful [1, 2, 5, 13-15]. PAs yield meromorphic continuations of functions
defined by power series and can be used even in cases where analytic continuations
are inapplicable. If a PAs converges to the given function, then roots of the denom-
inator tend to points of singularities. One-point PAs give possibilities to improve
convergence of series [16-20]. Two-point PAs (TPPAs) allow matching asymptotics
in transition zones and are widely used in mechanics and physics [1, 2, 4, 14,
21-24]. Overcoming the mentioned limitations of asymptotic methods for practi-
cally important problem is the purpose of this chapter. We consider at the begin-
ning (Section 2) the mathematical bases of asymptotic methods and the use of Padé
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approximants for the summations of the asymptotic series. Section 3 discusses the
method of combining of internal and external asymptotics (matching method) by
means of Padé approximants. In the Section 4, the methods of solving specific
problems of mathematical physics and mechanics of fluid and gas are demonstrated.
Section 5 presents a discussion of the obtained.

2. Mathematical background: summation of asymptotic series
2.1 Analysis of power series

We suppose that by the result of the asymptotic study, one obtains the following
series:

fle) ~ i C,€" for e— 0. 1
n=0

As is known, the radius of convergence ¢ series (1) is determined by the
distance to the nearest singularity of the function f(¢) on the complex plane. To
define &g, the Domb-Sykes plot may be useful [8, 10]. In many cases, one can
effectively use the conformal mapping of the series, a fairly complete catalog of
which is given in [9]. In particular, it sometimes turns out to be a successful Euler
transformation [8, 10], based on the introduction of a new variable:

€

Recast the function f'in terms of &, f ~ >~ d,&", transfer the singularity at the
point € = oo.
A natural generalization of Euler transformation looks as follows:

(1—¢/eo)”’

£ =
where a is the certain number.

2.2 Padé approximants

“The coefficients of the Taylor series in the aggregate have a lot more
information about the values of features than its partial sums. It is only necessary to
be able to retrieve it, and some of the ways to do this is to construct a Padé
approximant” [11]. Padé approximants (PAs) allow us to transform of power series
to a fractional-rational function. Let us define PAs, following Baker and
Graves-Morris [25].

Suppose we are given the power series:

fle) =) cé, (3)
i=1

PAs can be written as the following expression:

ag + a1+ ... +a,e”

C 14bie+ ... +byuem’ )

f[n/m](e)
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whose coefficients are determined from the condition

(1+b1e+ .. +bue™)(co+c1e+c26° + ..) =ag +are + ... +a,e" +0(e"1)
©)

Equating coefficients near the same powers ¢, one obtains a system of linear
algebraic equations. In the case where this system is solvable, one can obtain the
Padé coefficients of the numerator and denominator of the PAs.

We note some properties of the PAs [5, 13, 19]. If the PAs at the chosen m and n
exists, then it is unique.

1. If the PAs sequence converges to some function, the roots of its denominator
tend to the poles of the function. This allows for a sufficiently large number
of terms to determine the pole and then perform an analytical continuation.

2. PAs gives meromorphic continuation of a given power series.

3. PAs of the inverse function is treated as the PAs function inverse itself. This
property is called duality and is more exactly formulated as follows. Let

q(e) = f(¢) and f(0) # 0, then gy, ,, (¢) = £,/ (€) (6)

4. Diagonal PAs are invariant under fractional linear transformations of the
argument. Suppose that the function is given by their expansion (3).
Consider the linear fractional transformation that preserves the origin
W = ae/(1+ be) and the function (W) = f(¢). Then g, ,,(W) = f, ,,(€),
provided that one of these approximations exist. In particular, the diagonal
PAs is invariant concerning Euler transformation (2).

5. Diagonal PAs are invariant under fractional linear transformations of
functions. Let us analyze a function (3). Let

a+bf(e)

Q(E)Zm-

If ¢ +df (0) # 0, then

(8 a+ bf n/n] (8)
Tinsn c+df,

[n/n) 8

provided that there is f|

n/n

6. PAs can get the upper and lower bounds for f/, , (¢). For the diagonal PAs,
one has the following estimate:

Finjn-1(8) < F iy () < f pujmiqy (8)- (7)

Typically, this estimate is valid for the function itself, that is, f, , (¢) in
Eq. (7) can be replaced by f (¢).

7. Diagonal and close to them a sequence of PAs often possesses the property of

autocorrection [17, 18]. It consists of the following. To determine the
coefficients of the numerator and denominator of PAs, we have to solve
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systems of linear algebraic equations. This is an ill-posed procedure, so the
coefficients of PAs can be determined with large errors. However, these
errors in a certain sense are of self-consistent, so the accuracy of PAs is high.
This is the radical difference the PAs from the Taylor series, the calculation
error of which only increases with increasing number of terms.

Autocorrection property is verified for a number of special functions. At the
same time, even for elliptic functions, the so-called Froissart doublets phenomenon
arises [26]. Thus, in general, having no information about the location of the poles
of the PAs, but relying solely on the very PAs (computed exactly as you wish), we
cannot say that you have found a good approximated function. Now consider the
question: In what sense the available mathematical results on the convergence of the
PAs can facilitate the solution of practical problems? Gonchar’s theorem [16] states:
If none of the diagonal PAs f/, , (¢) has poles in the circle of radius R, then the

sequence f, ,, (¢) is uniformly convergent in the circle to the original function f (¢).
Moreover, the absence of poles of the sequence of the f, ,(¢) in a circle of radius R

confirms convergence of the Taylor series in the circle. Since the diagonal PAs is
invariant under fractional linear maps ¢ — ¢/(a¢e + b), the theorem is true for any
open circle containing the point of decomposition, and for any area, which is the
union of these circles. A significant drawback in practice is the need to check all
diagonal PAs. The fact is that if a circle of radius R has no poles only for a subse-
quence of the sequence of diagonal PAs, then the uniform convergence to its original
holomorphic in the disk is guaranteed only with » <7, where 0.583 <7y < 0.584
[27]. How can we use these results? Suppose that there are a few terms of the
perturbation series and one wants to estimate its radius of convergence R. Consider
the interval [0,e], where the truncated perturbation series and the diagonal PAs of
the maximal possible order differ by no more than 5% (adopted in the engineering
accuracy of the calculations). If none of the previous diagonal PAs does not have in a
circle of radius &y poles, then it is a high level of confidence to assert that R > &.

3. Matching of limiting asymptotic expansions
3.1 Method of asymptotically equivalent functions

This method was originally proposed by Slepyan and Yakovlev for the inversion
of the integral transformations. Here is a description of this method, following [26].
Suppose that the Laplace transform of a function of a real variable f(¢) is

oo

F(s) = J F(t)eds.

0

To obtain an approximate expression for the inverse transform, it is necessary to
clarify the behavior of the transform to the vicinity of the pointss = 0 and s = oo and
to determine whether the nature and location of its singular points are on the exact
boundary of the regularity or near it. Then the transform F(s) is replaced by the
function F(s), approximated the exact inversion and satisfying the following
conditions:

1. Functions Fy(s) and F(s) are asymptotically equivalent ats — oo and s — 0,
that is,
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Fo(s) ~ F(s) ats — O and s — oo.

2. Singular points of functions Fo(s) and F(s), located on the exact boundary of
the regularity, coincide.

The free parameters of the function Fy(s) are chosen so as to satisfy the condi-
tions of the good approximation of F(s) in the sense of minimum relative error for
all real valuess > 0:

FO(S’ A1, A5 «ovs ak)

max F(S)

- 1‘ — min (8)

Condition (8) is achieved by variation of free parameters a;. Often the
implementation of equalities

IFO (s)ds = IF(s)ds

or Fyy(s) ~ F'(s) at s — 0 leads to a rather precise fulfillment of the
requirements (8).

Constructed in such a way function Fo(s) is called asymptotically equivalent
function for F(s) (AEF). Let’s dwell on the terminology. In the following sections,
we will use the symbols of ordinal relations. We will give strict definitions of these
concepts.

Let’s consider the function f(x). To describe the ordinal relationships with
respect to another function ¢(x), enter the following definitions:

Definition 1. Let us say that f(x) is a value of order ¢(x) at x — xo, that is,

ifV6>03A : |x — x| <8 = | f(x)] <A|ep(x)].
Definition 2. Let us say that f(x) is a value of order less than ¢(x) atx — xo, thatis,

ifV6>03e: |x —xo| <5 = | fx)| <el|p(x)|

Here A is a finite number, and ¢, § are infinitely small.

Definition 3. Let us say that f (x) is asymptotically equal to ¢(x) at x — xo,
that is,

Here we use the term “asymptotically equivalent function.” Other terms
(“reduced method of matched asymptotic expansions” [28], “quasi-fractional
approximants” (QAs) [29], and “mimic function” [30]) are also used.

3.2 Two-point Padé approximants

The analysis of numerous examples confirms “complementarity principle”: if for
€ — 0, one can construct a physically meaningful asymptotics, there is a nontrivial
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asymptotics and for € — co. The most difficult in the asymptotic approach is the
intermediate case of ¢ ~ 1. In this domain, typically numerical methods work well;
however, if the task is to investigate the solution depending on the parameter ¢,
then it is inconvenient to use different solutions in different areas. Construction of a
unified solution on the basis of limiting asymptotics is not a trivial task, and for this
purpose, one can use a two-point Padé approximants (TPPAs). We give the defini-
tion following [25]. Let

F(e) = Zciei ate — 0, 9)
i=0

F(e) = die " ate — oo (10)
i=0

TPPA is a rational function of the form:

_agtame+ ... +a,€"
 1+bie+ ... +hyem

Fonpm () ’ (11)

k coefficients which are determined from the condition

(14 b1+ ... +bue”)(co+cre+ et + ... ) =ao+ar1e+ ... +aye + O(s"*””l)
(12)

and the remaining coefficients from a similar condition for £ 1.

4. Application of Padé approximants
4.1 Using of TPPAs in boundary-value problems

For boundary-value problems, we assume that there exist two asymptotics
for limit values of the parameter. In this case, the method of matching of
asymptotic expansions is usually used [4]. However, for correct application of
the matching method, it is necessary to know the matching point or, at least,
the domain of overlapping of asymptotics. An exact description of the transition
layer 0 <e< oo exists only in the cases where solutions with different behaviors on
opposite sides of the layer can be matched by a special function (e.g., the Airy
function).

For the matching of nonoverlapping asymptotics, a method based on TPPAs has
recently been developed. In [15, 21, 23], this method was applied for the construc-
tion of thermal profiles in a boundary layer of gas. In [2, 6], this method allowed
one to examine the heat exchange in hypersonic boundary layers.

Two-point Padé approximations (TPPAs) are defined in Section 3.2 [see
formulas (2)-(4)]. As an example of application of TPPAs, we consider the Airy
boundary-value problem [4, 10, 31]:

Y —2xy =g(x)yas 1 — oo (13)
with boundary conditions

y(0) =1, y(e0) =0 (14)
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This boundary-value problem has the form in terms of Airy function U(s):
U’ —sU =0, U@O)=1, U(e) =0 (15)
The asymptotic solution for problems (13) and (14) has the form:
y(x) =U(s)[1+O0(-27")] ass = xa?/3. (16)

The interior asymptotic (s — 0) has the form of a power function:

U=1-—as+ és3 +0(s*) 17)

The exterior asymptotic has the form of an exponential function:

e _ 7 _g 7 _ i -3 -3
U® = bs exp( 3¢ >{1 5 +0(s7) (18)
asa =2 0.7290, b = 0.7946.

The transition layer is defined by the domain, where x = O (fz/-”)

Airy function approaches with TPPA:

1—as+3s% —Zas + 2as*

U, = exp (—%s%) (19)

324 12
1455

The TPPA (19) preserves three terms of the asymptotics at both ends and
provides accuracy with relative error:

A

A
U

~ 1.5%

Parameters a and b are obtained from the integral equations (relations). The
relations (20) and (21) can be obtained by multiplying Eq. (18) by 1, s, 52, ... and
then by integrating from 0 to co.

U' =sU = JU”ds = JsUds = J(U’)/ds = JsUds = U = JsUds
0 0 0 0 0
This is the first integral relation.
JsUds =a (20)
0

s=t, dt=ds

sU" = U = JsU”ds = Jsszs =
U'ds=dVv, V=U

’ = Uy — J U'ds
0
= Jsszs = Jsszs =1
0 0

This is the next integral relation.
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JSZUds =1 (21)
0

Substituting in Egs. (20) and (21) instead of U (4) interpolation U, (7), calculate
using quadrature integration formulas @ = 0.7287 and b = 0.7922.

In the same manner, integral relations with weights U, U can be obtained by
part integration. Multiplying Eq. (18) by U, U’, U” ..., we get after integration
from O to oo,

[ T U=t, di=dU - 7
uuU”’ =sU? = JUU”ds = JsUzds = ‘ , = uu?| - J U”ds
U'ds=dV, V=U 0
= JsUzds =a-— J Uds = JsUzds = J.(U'2 +SU2)ds =a
0 0 0 0
This is the first integral relation for the second method of producing it:

J(U’2 +5U?)ds = a (22)
0

U =t, dt=U"ds
U'ds=dv, V=U

= U’Z)O — | U'U"ds = | sU'Uds = —a® = 2JsU’Uds
0
s=t, dt=ds 2% 2 T
U U
. 02| = —a? =2 ' _J_ds :>JsU2ds
U'Uds =dV, V:7 2 1o 2 0

= J(Uz)ds =a’
0
And this is the next integral relation for the second method of producing it:
J U%ds = a? (23)
0

Using Eq. (19), from Egs. (22) and (23), we calculate a = 0.7277, and b = 0.7966.

From the given example, it follows that the features of the asymptotic connec-
tion method are the ambiguity of the algorithm, the freedom to choose both the
form of TPPAs, integral relations, and methods for calculating the parameters of the
TPPAs. The question of choosing integral relations is, in fact, a question of control-
ling the asymptotic approximation using weights selected to obtain integral rela-
tions. Choosing the weight allows you to achieve acceptable accuracy in a particular
area of the boundary layer: a weight equal to 1 means that the uniform influence of
the entire layer is taken into account; a weight equal to 1, s, 5%, ... increases the

b

influence of the outer region of the layer; and if the desired solution U, U’, U" is
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chosen as the weight, then its inhomogeneity increases the influence of the local
region where the inhomogeneity is concentrated.

4.2 Quasi-fractional Padé approximants (modification of TPPA)

In the illustrated example (5), Eq. (18) TPPA represents a modified (quasi-
fractional) two-point Padé approximant (10) by an exponential weight function,
the choice of which is dictated by a kind of exterior asymptotics. Evidently, the
TPPAs are not panacea. For example, one of the “bottlenecks” of the TPPAs method
is related to the presence of logarithmic components in numerous asymptotic
expansions. This problem is the most essential for the TPPAs, because, as a rule, one
of the limits ¢ — 0 or & — oo for a real mechanical problem gives expansions with
logarithmic terms or other complicated functions. It is worth noting that in some
cases these obstacles may be overcome by using an approximate method of TPPAs’
construction by tacking as limit points not ¢ = 0 and & = oo, but some small and
large values. On the other hand, Martin and Baker [32] proposed the so-called
quasi-fractional approximants (QAs). Let us suppose that we have a perturbation
approach in powers of ¢ for ¢ — 0 and asymptotic expansions F(e) containing, for
example, logarithm for ¢ — oo. By definition, QA is a ratio R with unknown
coefficients a;, b;, containing both powers of ¢ and F(¢). We give this modification
of TPPA [2, 14, 15]. Let the series give for Eq. (5). Then the modification of TPPA is
represented by the irrational function:

_ kazoﬂkﬁk l
F(&') —WCXP <—;Ck8k>, (24)

where k + 1 coefficients ¢, (k = 0,1,2, ...) are determined by means of [ 41
integral equations for function from Eqgs. (20) and (21). We notice that exponential
terms [multiplier in expressions (17) and (18)] give for ¢ = 0 and & = oo coinci-
dence with TPPA (19). When considering the computational aspects of the connec-
tion method, it should first be assumed that the system of equations for determining
the TPPA parameters is substantially nonlinear. To solve it, we developed a modifi-
cation of the method of solving nonlinear algebraic systems [4, 23, 24].

4.3 Application of TPPAs in problems of incompressible liquid and gas
mechanics

Consider the Blasius equation (45), which describes laminar boundary layers on
a flat plate:

¢ +o¢¢" = 0;
(25)

where ¢({) = y//x, y(y) is the stream function, { =% /8¢ is the automodel

variable, and x and y are the Cartesian coordinates such that the axis x is directed
along the flow. The interior asymptotic ({ — 0) has the form:

az
@ =a* — 3—345 +0(¢®) (26)
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The procedure for obtaining external asymptotics is nontrivial due to the pres-
ence of logarithmic components in the main elements. We describe in detail the
mechanism for obtaining and evaluating both primary and secondary members of
asymptotic. From Eq. (25) follows:

=Y (27)

After integration of Eq. (27) by the coordinate ¢ follows:

¢ 4
In " ()5 = — jwda = In[p"(0) — In (2a2) = — jq)d: = o)

0 0

¢
=24, exp ( J(pdcj) (28)
0

After reintegration of Eq. (28) by the coordinate

¢

JC"N(Q)dQ = jzﬂlz exp <_T¢d§2) ¢,
0

0 0
follows:

¢ Ca
PGl = JZﬂz exp (— J (/’dCz) ¢,
0

0

subject to boundary conditions

€}
4 ¢ @(l)exp <— E|; ¢(Cz)dC2>
@' (&) = Jzﬂz exp ( JéﬂdCz) Ay = @' (&) = J 2 @) ay
0

0

¢ 4}
@' (&) :2ﬂ2J(p1 (exp (_J¢(Cz)dC2>)
0 0

Let us make a limit transition { — oo in the last equation and represent the
integration interval as

[0, o) =10, ¢]U[{, oo) follows:

(=] gl
¢'(¢) = 2+2ﬂzjq)(§1) (CXP (_J(D(Cz)dfz))
0

We use the mean theorem in the last equation

G
() =2+ 2@2% exp (— J (P(Cz)dCz> (29)
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In the resulting equation, the first compound is the principal member of the
external asymptotics. To obtain the following members of the asymptotic, we will
present the function as

p=20—-c+z

where z — 0, if { — oo. Given the last expression of the function ¢, Eq. (29) is
obtained as follows:

4
, 2
') =2 +2€_—Cz+z exp (_ J(ZQ —c +Z)dé'1)

0

Ifz=¢ —2¢ +c, then
) ¢
I N N 2 I I
go(é’)—2+2é,_c+z exp( 4 +cé_,’)exp( J((p 2{1+c)d§1)
0

In the external domain, where { — o0 and 2 — 0, let us receive an exterior
asymptotic:

v 2aD o 1
¢(C)—2+2§_cexp( ¢ +CC)+0<€2> (30)

where D = exp ( J(o— 24’+c)déj>.
0
To calculate parameter 4,, use the procedure of Section 4.1 [see formula (20)],

and using weight equal to 1:

-
w=; |29 G
0

At that, in external domain, { — oo
p=20—-c, (2—0)

Therefore,
c=J@- o (32)
0
and
D = exp (— J(ga - 20+ c)d{) (33)
0

Type of generalized and normalized TPPA of order (4,4):

1+ arl + ol + a3l® + asl*) exp (=% + )

1+ Bl + Bol? +ﬂ3§3 + Bt (34)

#a () 2[1 (

87



Mathematical Theovems - Boundary Value Problems and Approximations

Species of TPPA taking into account four nontrivial parameters:

as, ﬁla ,Bz’ /))4

Therefore,

(1+a3l®) exp (=% +c0)
1+ ol + Bl + Pt

P,(8) =2 [1 - (35

Parameter values are determined using local asymptotic and TPPA in the
respective domain. Taking into account the decomposition of the exponent in the
internal domain, we will write down the local equality:

(1+a3l®) (1 +el -+ —(Cg_fz) + )
1+ p¢ +ﬁ2§2 +ﬁ4§4

22
2“24'—ng4:2 1- (36)

Taking into account Eq. (33) in the external domain, we will write down the
second local equality:

_ 2a,D > o1 (1+a3l®) exp (—¢* +cC)
ZC—ceXP( & +cg) [ 14 Bl + Bl + Pl
= a;D(1+ Byl + Bol” + Bul?) = (20 — o) (1 + a3)

(37)
Equalizing the coefficients in Eqgs. (36) and (37) at the same degrees {, we get

2

C
a3 =aD, By =ap+c, ﬂ2:*5+ﬂ2(ﬂ2+6), Pa=2.

Therefore, the TPPA has the form:

, (1 + azDC3) exp (—Cz + CC)
=2[1- 8
¢al6) 1+ (a2 + o)+ (B3 +axc +S — 1) + 204 (38)

After systems (31)-(33) are solved, we will obtain

a); = 06641,
¢ =1.7308, (39)
D = 0.3357

By substituting (39) in (38), we get an explicit expression for the TPPA.

4.4 Combining method of interior and exterior asymptotics for boundary layer
of supersonic flow in compressed viscous gas by TPPA

We consider the boundary layer in hypersonic flow of viscous gas and solve a

model problem which reduces to ordinary differential equations with appropriate
boundary conditions. The TPPAs parameters are calculated and relevant questions
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are discussed. The equations of laminar boundary layer near a semi-infinite plate in
the supersonic flow of viscous perfect gas, as it is known [2, 7], can be reduced to
the form:

(w"é‘:)/ + 99" =0, (40)
(u;/)/ +opT’ —Hw%go”z -0 (41)
where
p="—=9), T=TQ), {=5"=, n=]@, a=lM2(K—1)
Jx 2% T 4

0

M is the Mach number, ¢ is the Prandtl number, « is the adiabatic index, y is the
stream function, T is the temperature, y is the viscosity coefficient, and x and y are
the Cartesian coordinates.

The boundary conditions at the wall are

»(0) = (/’/(O) =0, T(0) =T; (42)

@' (00) =2, T(o0) =1. (43)

Interior asymptotic expansions are for y = T"

T
¢/ =240 — (0~ Daroz &+ 0(2),

(44)
-1)T1?
T =T +Ti— (moag + %Tl) £ +0(2)
where two constants 4, and T4 remain undefined.
Exterior asymptotics for ¢ — oo
In ¢// =24 ¢+ InA+ 0(1), (45)

In(~T') = —6{* 4+ 6c{ + InB+0(1)

where three constants are unknown: ¢, A, and B.
We solve boundary problems (40) and (41) approximately by connecting
asymptotics (44) and (45) TPPA

: (1+AZ8) exp (- +c0)
=2[1- 46
#a(€) 1+ ol + ol + asl? (46)

/ _ Cm - g 2

T, (¢) = e exp (o(—C* + ¢C)) (47)

Boundary conditions (45) and (46) are satisfied if to put
00 = [, T =T+ | Toe (48)

0 0
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We complement the last equalities (50) and (51) with a normalizing condition:
=T+ | T (49)
0

Following the procedure of the previous section, we will calculate the coeffi-
cients at ¢ and ¢* in asymptotic expansions (44) and, equating them with the
corresponding expressions from Egs. (46) and (47), we will obtain equalities, from
which values a1, @y, a4, By, ; are expressed through a4, ¢, T1, {,:

a1 =ay+c,

1 T c?
W =—-n—Vaymr — 1+ +aay +¢), ag=4,

2 T, 2 (50)
_m g gebm L
Po = T’ p1=oc T, T, +(n—-1) T2

Three parameters in asymptotics (44) are defined in the outer region if the
following condition is met:

Pr1=-s (51)

A priori at large M numbers, it is known that the temperature profile is
non-monotonic and has a maximum within the layer at point ¢, at which, as can
be seen from the second equation of the systems (40) and (41), the following
condition is used:

T" () = —acg" (L) (52)

From the convexity condition of the temperature profile in the vicinity of the
point ¢,,, the following equality is used:

(Bo + Brlm)ace 2 (L) = exp (o (2 — Cy)) (53)

Let us add the received equations with the integrated ratios received on the basis
of coincidence of TPPAs (46) and (47); in this case, three members in asymptotic
decompositions (50) and (51), the initial system of Egs. (40) and (41), with
boundary conditions (42) and (43), by using the technique stated in the previous
sections.

a; =

N =

jq»;(z — e
0 (54)
c=|2-¢")d¢

|

The integral relation for parameter A is obtained by multiplying Eq. (40) by

exp (¢ — ()
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and integrating from O to co taking into account Eq. (48):

A= ZaZ”gX> — J((p — @(2{,’ — c))q)” exp (Cz — cC)dC (55)
0

Similarly, from Eq. (41), we get

po|(r (s D —0) + D) exp ol e
0

Thus, the integral relations (52) and (55)-(47) form a nonlinear system of
equations for determining the following parameters:

Tl, ar, C, A, B.

Integrals of the systems (37) and (42)-(44) solution were approximated using
Simpson quadrature formulas. The behavior of magnitude B proved to be highly
dependent on the behavior of the exponent at large, so the integral relation had to
be replaced by the local condition (52), besides controlling the behavior of the TPPA
near the maximum is more important than the weight of the exponent away from
the wall. Thus, instead of the value of B, we include the value among the parameters
sought, and the value of B is expressed from Egs. (50) and (51).

5. Results

As an example of TPPA (see Section 3.2) used for matching of limiting
asymptotics, consider the paper by Grasman et al. [33]. They dealt with Lyapunov
exponents which characterize the dynamics of a system near its attractor. For the
Van der Pol oscillator:

4 pi(x*—1) +x=0 (57)
Similar to the asymptotic approximation of amplitude and period, expressions

are derived for the nonzero Lyapunov exponent 4, for both small and large param-
eter u values:

B 1, 263 &
o= —p 6" Tigazh T ok 0, (58)
3+4In2

The overlap of these series does not take place. The authors of [33] remark:
“Such an overlap comes within reach if in the regular expansion a large number of
terms is included.” This is not correct, because the obtained series is asymptotic; so,
with increasing of number of terms, the results will be worst. So, one needs a
summation procedure. Some authors [34] proposed to use PAs, but in this case one
needs hundreds of perturbation series terms. That is why we use TPPA. Using two
terms from expansion (58) and one term from expansion (59), one obtains
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A 140147

Ly——=——————
u  1+40.07942

(60)

Expression (60) has a pole at 4 = —12.66. Below, one can see some numerical
results.

In Table 1, the second column is made by calculation results by formula (4), the
third column is made by paper data [33]. One can see that TPPA gives good result
for any value of used parameter.

P L (4) L (NR)
1.057 1.0648
5 1.513 1.4724
10 1.685 1.6358
25 1.759 1.7398
50 1.768 1.7691
Table 1.

Comparison for L of numerical vesults (NR) from paper by [33] with TPPA formulate (60).

In Section 4.4, the problem was solved for several variants of the Mach number
and the heating temperature: M = 5;10; 15, T = 3;5; 7 of the streamlined flat plate,
with constant Prandtl number values ¢ = 0.76, adiabatic index x = 1.4, and two
values of dynamical viscosity index ¢ = T" : n = 1; 0.76. When the first equation
of the systems (43) and (44) is solved, it becomes independent of the second
equation and can be compared with the known Blasius solution (see Section 3),
which was used as a test when compared to our method [35-40]. Thus, the value of

M T, S T,

5 3 0.426 1.340
10 3 0.744 9.127
10 5 0.637 7.929
10 7 0.531 6.676
15 3 0.806 22.00
15 5 0.756 20.82
15 7 0.712 19.75

Table 2.

TPPAs parameters for different Mach numbers M, temperature Ts, and n = 1 values.

M 5 10 10

T 3 3 5

a 0.17 0.74 0.56

Sm 0.729 0.714 0.798

c 1.45 1.42 1.38

T, 0.56 8.69 8.16
Table 3.

TPPAs parameters for different Mach numbers M, temperature Ts, and n = 0.76 values.
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the parameters according to the exact solution is equal: 2, = 0.664; ¢ = 1.72. Our
decision gives a, = 0.6641; ¢ = 1.7308. Of course, such a good match is due to the
fact that these parameters are largely determined by local internal asymptotics,
more precisely, derived from the function on the wall. But also within the transition
area, the deviation from the exact solution does not exceed 1:2% (for ¢’ and T,
respectively). Design values of parameters for determining approximations (37)
and (38) for # = 1 are given in Table 2.

If n = 0.76, this value corresponds to the physical characteristics of the air, and
the constant calculation results for the approximation formulas (49) and (50) are
shown in Table 3.

6. Conclusion

The procedure of constructing the PA is much less labor-intensive than the
construction of higher approximations of perturbation theory. PA can be applied to
power series but also to the series of orthogonal polynomials. PA is locally the best
rational approximation of a given power series. They are constructed directly and
allow for efficient analytic continuation of the series outside its circle of conver-
gence, and their poles in a certain sense localize the singular points (including the
poles and their multiplicities) of the function at the corresponding region of
convergence and on its boundary. PA is fundamentally different from rational
approximations with (fully or partially) fixed poles, including the polynomial
approximation, when all the poles are fixed in infinity. That is the above property of
PA—effectively solving the problem of analytic continuation of power series—lies
at the basis of their many successful applications in the analysis and the study of
applied problems. Currently, the PA method is one of the most promising nonlinear
methods of summation of power series and the localization of its singular points.
Including the reason why the theory of the PA turned into a completely indepen-
dent section of approximation theory, and these approximations have found a
variety of applications both directly in the theory of rational approximations, and in
perturbation theory.

Thus, the main advantages of PA compared with the Taylor series are as follows:

1. Typically, the rate of convergence of rational approximations greatly exceeds
the rate of convergence of polynomial approximation. For example, the
function e? in the circle of convergence approximated by rational polynomials
P,(e)/Q, (&) in 4" times better than an algebraic polynomial of degree 21. More
tangible, it is property for functions of limited smoothness. Thus, the function
|¢| on the interval [—1,1] cannot be approximated by algebraic polynomials so
that the order of approximation was better than 1/z, where 7 is the degree of

polynomial. PA gives the rate of convergence ~ exp (—v/27).

2. Typically, the radius of convergence of rational approximation is large
compared with the power series. Thus, for the function arctan (x), Taylor
polynomials converge only if |¢| <1, and PA is everywhere in C\((- ico, - 7]
U [i, ic0)).

3.PA can establish the position of singularities of the function.

TPPA allows to overcome the locality of asymptotic expansions, using only a few
terms of asymptotics. Unfortunately, the situations when both asymptotic limits

93



Mathematical Theovems - Boundary Value Problems and Approximations

have the form of power expansions are rarely encountered in practice, so we have
to resort to other methods of AEFs construction, for example, the method
quasirational approximation which is described in [23]. The method of combination
(combining method) of asymptotics by using TPPA is alternative to the well-known
matching method [6]; it is useful in local domains of transition layers where
asymptotics are not uniform. This method was tested on well-known problems

of mathematical physics, in particular, problems of fluid dynamics. The main
advantage of the method is that it has an analytic form.
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Chapter 6

Alternative Representation for
Binomials and Multinomies and
Coefficient Calculation

José Alfredo Sdnchez de Leon

Abstract

Polynomials play an important role in many fields of mathematics as well as in
other areas such as physics and engineering. Binomials and multinomies represent a
special kind of polynomials, regarded as a wide frame of study by some mathematical
branches such as discrete mathematics. Under this subject a novel method was
recently developed that addresses the task of performing the calculation of binomial
and multinomial coefficients, by means of the setting of an arrangement of sequences
of summations. The document unfolded hereby aims to be an extension of that work.
Through this document, firstly it will be deemed an equation resultant from that
work, targeted at binomial calculations, and will be extended to the multinomial
instance. Afterwards a theoretical case of study will be presented, to expose the
application of this framework. And lastly an algorithm will be raised to set it up on a
computer algebra system (CAS), and some practical examples will be bestowed.

Keywords: binomials, binomial coefficient calculation, multinomial, multinomies,
multinomial coefficient calculation

1. Introduction

Polynomials, alongside binomials and multinomies, are frequently found in
many study cases, even outside pure mathematics affairs, like [1]. Recently in [2]
a novel method was developed to calculate binomial and multinomial coefficients,
and at the same time, it was shown that a different way of expansion could be set
by means of arrangements of summations and sequences. For this purpose three
analytic formulas were raised. Formula (3), the first one, whose output depicts
sequences of incremental numbers, so that after performing those sums, a numeric
value is obtained that actually represents a binomial coefficient. The second one is
formula (4), whose output comprised of sequences of {1}, so that after such sums
are performed, the binomial coefficient was also computed; it was exactly the same
value as the first one (series of unity rather than being incremental sequences).
A proof for Eq. (3) was given, but not for Eq. (4); however, it could be carried out
exactly the same way. Then formula (3) was taken to extend that result to the
multinomial instances, through the application of a method developed there; a
proof for the multinomial case was not given. Some examples were exposed to
illustrate the applications of those equations. On the other hand, some things were
overlooked, i.e., the proof that were just mentioned and another set of examples
that could illustrate even more the applications of the obtained result.
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This document comprises the extension of the results obtained from [2]. This
extension will based upon formula (4): It will be explained in more detail, oriented
towards the developing of an algorithm to perform the calculations; this formula
will be extended to obtain a general one to achieve the calculation of multinomial
coefficients, using the procedure from [2]; a proof for this general formula will be
given. The theoretical application of formula (4) will be shown in some other case
study, taking over a lemma from [3] and developing an alternative proof by these
means. As it was mentioned above, two algorithms based on this result are worked
up and were implemented as a program in a computer algebra system (CAS).

For its best understanding, this chapter was in general written in the order just
mentioned above. For the reader’s convenience, and in order to get a broad
understanding of this chapter, it is highly advisable to give a read at the original
document [2].

2. Mathematical framework
2.1 Fundament for 2—summands

Let F be a field [4], and F[X] the ring of polynomials in the indeterminate x,
by the generating set of

FIX] = g({ U xf} U {1}) (1)
j€Ng

Now, denote the set of polynomials with positive coefficients of degree d at
most n over F, by

ro e {Pn(F)QF[X] CR™ : P,(F) = < Z x{¢}> ,Pj(F) ﬂPjJrl(F) = @} @)

1<p€Zy<s
and let .o~ be the set of the coefficients of those polynomials:

o = U 7z'+\ H x]{Z—j)n+(2j—3)k (3)

Vk,neN je{1,2}

Definition 2.1. A subset A of the real numbers is said to be inductive if it
contains the number 1, and for every x in A, the number x + 1 is also in A. Let C be
the collection of all inductive subsets of R. Then the set [5] Z, of positive integers
is defined by the equation

Z,=ACR,. 4)
AecC
Definition 2.2. Lexicographic ordering: (> >
LEX

We say [6] p>4 if we have the following conditions:

p>qSIHEL: 2 a; # bi Nmin (i) > brin (i)

= U {{a.}\{bu}}>0 )

ne’ly

for some non-zero entry, i.e., for someneZ..
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Recall the mapping from [2]

0P, (F)en,; n
7:NogxNo— U wCZ; > (k)b—n' (6)

j=1
by the equation

7 1 (Ak)Hle.,  (A—R)+1 (A—k)+k 4
(IR VD SRS SRS N o¥ %
8i=1 Joky o8y eees B

5=1 k=1 j=1 i=1
where
(a—k)+1
(ﬂ,]%)+1H§¢_1 th) ¢ = k
Y = %=1 (8)

5 f 5¢+1

= R

. OFk
5¢:1

where the widehat script in the binomial terms (i1, k) was placed to distinguish
those from the index set of the summation sequences, and provided that 64 repre-
sents the set of a sequence of consecutive characters in the lexicographic order, by
the half-open interval,

8p={li,j, Ry ...2,20, 20, ..., +00) : 1< P < + 005 pEL,} CZLy 9)
Under this outline, we would have the following ordering:

i<j<k--<z<gh<zi -<z<zzh<z2Zi<-- (10)

LEX™ LEX LEX LEX LEX LEX LEX LEX LEX

It is of great importance that we could establish a counting relation between
them in order to be used in an algorithm.

Lemma 2.3. Existence of a choice function.

Given a collection [5] .% of nonempty sets (not necessarily disjoint), there exists
a function

c:%— |UB (11)
Be.#

such that ¢(B) is an element of B, for each B€ .%.
A bijection between 64 and Z. can now be established. Consider the collection of
residue classes which have a multiplicative inverse in Z/nZ:

(Z/nZ) = {@€Z/nZ: T €L/nlsa b =1} CZ/nZ (12)
By [7] we have
(Z/mnZ)" = (Z/mZ)* x (Z/nZ)" (13)

when m and # are relative prime integers. However, we will set # = 19, to define
the following applications:
Let x €Z, and ] be an index set; define
g:(Z)19Z)" — {i,j, k, ...,z} (14)
by g(x):=mod (x,19) — {i,,k, ...,2}
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By the Lemma 2.3 we can construct
iz — Uiz
jel (15)
byflx):=" U {2}
jeZ(1%1)
Then the composition f o g will be the searched function:
(fog):Zi — 4,
by (feg)x)= U {=z};U{lm(g)} (16)

je (1))

This could be graphically represented in Figure 1.
Definition 2.4. A set A is said to be infinite if it is not finite [8]. It is said to be
countably infinite if there is a bijective correspondence:

fA—7Z, (17)

In the next theorem, the collection §, is countable:
Theorem 2.5. Let {En},n = 1,2,3, ..., be a sequence of countable sets, and put

$= U E, (18)

Then S is countable [9].

Since it was possible to establish a bijection between Z. and the collection &,
and since each summation in (1) corresponds to just one element of §,, it follows
that the summands in (1) are also countable.

- 13 14 5o =X
61|]:r 11 ~{ 16 8,.=
: . 7=y
.‘_'"\10 . l?/’
6s=q Biz=2
A 18
B:=p #—3 . 19?" 815 =zh
*i: |
T 47 | 20 Byp=17i
:_6720__ ) o
P ti
Bg=n'
Y, 5
Y S
5N P~
i 5‘*’ 3 i ) 1%
4= e S e T R
- .._ﬁiék ai] §=.i
39 [T P D
. 38.,_|,_. =
83 = zzi ‘»__L__
B35 =2zh

Figure 1.
Graphical vepresentation of the mapping (f og) : Zy — 5.

102



Alternative Representation for Binomials and Multinomies and Coefficient Calculation
DOI: http://dx.doi.org/10.5772/intechopen.91422

Corollary 2.6. The set Z, x Z. is countably infinite [8].
Finally, in this corollary, it follows that the tuples Z, x {5¢ C Z+} are countably
infinite.

2.2 Extension to n—summands

Now that the countability of the collection §, was explained and a bijective
function settled down to perform it, we will proceed to extend (1) to #— summands.
Note that in [2] this formula remained unaltered in this sense, so that it was not
extended; that is why we will do it here.

For the foremost part, another index set on a half-open interval is introduced,
defined in similar way as §:

5y = {[Ryi* " ks 2h " 50", o, 00) 1 0SP< + o0y pELL Y CLy  (19)

The need of another index set comes from the fact that in the extension to the
n— summands approach, a second lawyer of summands sequences and a new
sequence of multipliers will arise; this way index scrambling between the two
lawyers will be avoided. Then in a similar fashion, the modified function will apply:

(flog): 2y —5; (20)

where ' and g’ are defined the same way as in the former, regarding * as a
superscript on the alphabetic letters.

Theorem 2.7. Principle of recursive definition. Let A be a set; let a¢ be an
element of A. Suppose p is a function that assigns to each function f mapping a
nonempty section of positive integers into A, an element of A. Then there exists a
unique function

h:7Z,— A (21)
such that 2(1) = ao,
h(i) =ph|{1, ...,i —1}) Vi>1. (22)

Now the same method developed in [2] will be performed, following the bino-
mial theorem [10-12] and the recursive principle: Let ¢, y € P, (F)\.» be two col-
lection of summands; set the following:

¢|/1:1 Pli=1—Pli—o @l
Py = > < o )T LT (23)

5 = 0fo<dy<oj|

0<leNy <1VA

Subindices {f}, {s —f} €Z. represent a consecutive number of a summand
and the amount of remaining summands after the binomial theorem expansion,
respectively. Continue recursively performing the expansion:

5 1 (8587 )+1srsa (55 -57)+lll (5587 )1k [ 1

> 12 > 2 |2 A
4 5 5t 2 1 0" " Ps—1
o/ =0 352 =1 Fyn =1 k=1 j=1 =1 ks By s s B

(24)
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5 1 € —5;)+1H65; i (sg—ey )+l (s5—67 )+1lk T s
= . . 0791 o
Z Zag 25; 2 v Zo L
5/ =0 551 =1 85 =1 k=1 j=1 =L ks B s s
5 1 (050 ) s (57 -65 )41l (5783 )4k [ 4 o
0] Do N [N
< oy 55 2 ;| ~ 0" 2
6= Fpr =1 G5y =1 k=1 j=1 [ S SO N
5 1 (B8 s (s —6p )+l
Z Zaz* Za; 2 )
65=0 85x =1 S5x =1 k=1
3 5 55
(65 -85 )+l [ 1
. 55 —61 8}
1 ol 73 Ps_3° (25)
=1 i=1 ey iy 855 5 ey O
J ks 5055 5 05
. 000 ...000 ... 000 (11} o00
3 1 (5:*—1755* )+1H55S* +1 (55*,1755* )+1Hl
. e . D
Z@il Z&;‘ 2
57 =0 Sy« =1 Sy =1 k=1
-1 s
(67187 )+l [ 1
) 5 -6 8r,
1 E Ol,‘ y:’_l §05: ))) . )
j=1 i=1 O R
] 5 5t

Then the expansi
formula; replace the
the function

on above follows a pattern that can be coded into a general
variables y and ¢ according to its definition; it would end with

)

{r; CFX]}\& :— 7, CFX]

D

1<¢e€Z, <s

]U {x;'}U{n}'—»{h<jLiJ1 {xj}U{n}> = (

R . (6;71—@?)-%-1\\65; " <5;7175;>+1\|1
E X{py | = Z 5, 5 ’ Zz (26)
1<, <s f=1 | 67=0 5. A k=1
i i
<5;,1—5;)+1Hk 1 - N
. -1 °f s—1
Zl Zo L Xg '<x; )
j=1 i=1 Joks s Os% 5 wuus Os
1
where

((sff:l_zsf*)ﬂ

8 =57 | +1]8 Z ¢ = éf’"

1% 1 ¢

S5 =
. Z(/) k= o (27)
5p=1 Op1
>, bF
» f
S5x =1
i
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This general formula actually performs the multinomial expansion along with
the calculation of the coefficients of individual terms, for an expression of
n—summands; its proof is given on Appendix A.

Theorem 2.8. A finite product of countable sets is countable [5].

Since (2) represents finite products of countable sets (as it was exposed previ-
ously), it follows from theorem 2.8 that the sequence of multipliers in (2) is also
countable.

3. Applications of the obtained results

Direct use of formula (1) is performed on Appendix C in [2], alongside the use of
another general formula for multinomial expansion, similar to (2), just obtained in
the last section of this document. What is exposed here are applications not covered
in [2]; these are regarded as theoretical and numerical applications and are given
next.

3.1 Theoretical application

A theoretical case application is exerted; the last results are performed to give an
alternative proof for Lemma from [3].

Lemma 3.1. If p is a prime not dividing an integer m, then for all n > 1, the
n

binomial coefficient (p :n ) is not divisible by p.
p

Proof: Formula (1) will be deployed for this purpose. Since p is prime, each
summand in it arises from

pr(m—1)+1
_ o
(P"m—p")+18p51 ' 5¢:§/’ e (28)
= S psp
A

(since p cannot be factored any further). Now, suppose for the sake of contra-
diction that there exists a prime p that divides the binomial coefficient the way it is
proposed:

pnm p"(m—1)+1 .
= E E i
p" p" —0 !
S =1 1<j<k< <8< (p'm—p") +1 L i=1
Sym = 18,

=y (@p",m)=p X (29)

for some integer x;,; € Z, where y(p",m) is defined to be the summation
sequence function on the left side of (3).

P m 1
= D, "'232221[—]:%” (30)
5

=1 =1 k=1 j1 LP

Since formula (1) represents addition of sequences of {1}, expanding the above
and gathering out the factors, the following would be obtained:
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(1) (1) + (;) ( " g(pn — i) +kpn(m1)+1> — X 31)

p

But above there are no summands on the left side that yields an integer on the
right side and at the same time fulfills:

7

?
T4+p"+ ) (p" =)+ + Rprm-ryp1 = W(p">m) (32)
i=0
For if it were,
= R eZooy(p",m)=zVm,n,pEly :ptm (33)

so that, combining (4) and (5), it would be

b (e

Z+E _Z: Xint (34)
p

zZ
—=Xip =
p

=
=
which shows that indeed x;,, is all about a rational number. This contradicts the
hypothesis, so the binomial coefficient is not divisible by p.
O
There is also problem 18.41 in [13] where the author introduces a case of
study that takes place when x and y are members of a commutative ring of

characteristic p:
(Freshman exponentiation). Let p be prime. Show that in the ring Z,, we have

(a + b)Y =al +b¥ (35)

for all a,b € Z, [hint: observe that the usual binomial expansion for (a + b)" is
valid in a commutative ring]. This one actually can alternatively be proven in a very
similar way as the above lemma, so the proof is left to the reader. Some other study
cases may come up that can be addressed with this result, where binomial coeffi-
cient calculation is part of their proof.

3.2 Numerical application

Two algorithms were written with the use of formulas (1) and (2); those were
also implemented on two script programs written on the computer algebra system
Maxima [14] and open-source software written in LISP [15] and based on a 1982
version of Macsyma [16]; of course there are many other CAS in which those can be
implemented, i.e., here [17] is a great deal of one of them. The aim is to perform the
expansion of a binomial by this result and perform the calculations of their individ-
ual coefficients. The first algorithm describes the calculation of binomial coeffi-
cients by formula (1), while the second is about the binomial and multinomial
expansion based on formula (2); it also calculates the coefficients of the individual
terms based on algorithm 1.

They are the exposed in the next two frames.
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Algorithm 1: coef(n,k,0)

1 // Implements binomial coecfficlient calculation by
sequences of summalions,
2 /f using formula (1).
input :n=8{l'|X]), ko< {0} Z
n

outpul: (}} 3 ‘? ({) e o

=
decide: Whether o = {0}. If so, then compute numerically the coefficients;
otherwise perform and expansion of summations.

3 begin
a letxe 2, ;
5 Function CHR(x)
3 return (CHR{x) = ) {zh U{(E/9EY — {ijk ..z} })
L jeFlwll
7 ifk < Qorn < 0then
8 _ return {(5) < 0)
9 if k = () then
_ 1
10 return {(¥) — > [i])
=
1 cfy = +[1]
12 for xi — 1tokdo
13 if x7 = k then
14 // Seguence stops.
) H=f+1
15 ofy — Lo
CHR(k)
16 else
17 // Sequence continues.
15 cfy : [ Hef }
Lej ekt 6, <in—k 41
L Bu=1 Yo
19 // Depending upen value of o, simplify cor not;
20 JS40=0 simplify,otherwise, don’t.
set rsimplification flag « YES/NO
n | return ({0} € o} < ofy)

Algorithm 2: multinom(s,n,0)

1 // Implements full expansion of multinomics and

2 // caloulation of multinomial coefficients.

input :s =d{x, © F[X]) A s—summands

output: ( ¥1cgez, 2 Yoy )" € T

decide: Whether 6 = 0. If so, then compute numerically the coetticients
with cogf{nk.0); otherwise perform an expansion of summations.

3 begin

1 Letg € 24 ;

5 Function CHR(¢)

6 if ¢ = (0 then

7 | return { CITR{¢)={n}

3 else

9 retum( CHR{a)

U U9 — Uk )
jeglgh

1 IetxeF;

12| msum = \l“ﬁ

13 indx — _CHR(xi)

14 indx; — CHR(s —xi)

15 iidxg «— CHR(s —(xi + 1))
16 forxi — ltos—1do
sl R
17 msum — 3 coef(
firdyy -0

i .il

s L msum

18 return {({{ Bjepem <5 Yo ) en, b= msum)
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coef (n,k,0):=
/*Usage: coef (n, k,0); */
/*n: Grade of the polynomial or number that it is elevated to. */
/*k: k-thbinomial term. */
/*o: Simplifying option, o= 0 yields numeric value of the calculated coefficient, */
/* with any other value, it expands the summations sequences. */
block([x,s],
simp:true,
chr (x):=concat (smake (floor(x/19),"z"),ascii (mod(x,19)+104)),

x iUk,
s:[ 11,
ifo=0

then option:true

else option:false,
if not integerp(n) or not integerp (k)

then return("'n' and 'k' must be integers ..."),
ifk<0orn<o0

then return (0),
ifk=0

then (simp:option, return
(eval_string(sconcat ("sum([ 1] ,1,1,",1,")")))),
for idx:1 thru k do
(

if idx =k

then

(

s:sconcat ("sum"," (",s, ",",chr_(idx),",",1,",",n-k+1,")")

s:sconcat ("sum",", (",s,",",chr_(idx),",",1,",",chr_(idx+l),")")

)

simp:option,

eval _string(s)
)i

Figure 2.
Program: coef.

multinom(s,n,o0):=
/*Usage: multinom(s,n,0); */
/*s: Amount of summands that has the polynomial, i.e., s=2 is about a binomial. */
/*n: Grade of the polynomial or number that it is elevated to. */
/*o: Simplifying option, o= 0 yields numeric value of the calculated coefficient, */
/* with any other value, it expands the sequences of the individual terms. */
block ([ multsum],
simp:true,
ifo=0
then opt:0
elseopt:1,
_chr_(x):=
block([],
ifx=0
then return (n)
else return(concat ("_", smake (floor (x/18),"z"),ascii (mod(x,18)+104))
)
),
multsum:sconcat (x[ s] ,""",indx 3),
expr:"x[1]",
for sx:1 thrus-1do
(
expr:concat (" (",expr, "+",x,"[ ",sx+1,"I",")"),
indx: chr_(s-sx),
indx 1: chr (s-(sx+1)),
indx_3:_chr_(s-1),
multsum:sconcat ("sum"," (", "cooe ","(",indx_1,",",indx,",",0pt,"

nx o
v

x[ s=sx] ," (",indx_1,"-",indx,")
multsum,",",indx,",",0,", ", indx 1,™)")

nxn
’ ’

),

print (eval_ string(expr)”n,"="),

CMD_:eval_string(multsum),

return (expand (ev (CMD_, cooe__=coef)))
)i

Figure 3.
Program: multinom.
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=1 =1 Li=1 =lj=1Li=1 J =1k=1j=1Li=1 m=11=1k=1j=1Li=1 |

(hotl1)
8 n k ik

RN NN NEE) NN »NY M IEIRRN RN N
(s112) mltinon(2,8,0; Lk=1j=1 o=ln=lm=1l=1k=1j=1 [i=l p=lo=le=lm=1{=1k=1j=1 = ]

(%) |29 4 ."|I‘ =
i § T T T T T S N S o S I B q
(Hol2) |.:._, + 3112y + 283 .:J._, b0y oy + T0 2y 35 + Sy 2y + 28175 + 8oy -.:||
(5113) mltinoni3,4,1);

(#) [ry+za+m) =

(e (o) () e o) oo ) - (R ) ) 2

i I \

(%013} 4z (I I T[I b Z| T 'IZJ-E_I‘J_ } ’IZi L

\ i=1 Li k=1 j=1 L+

T e S

(%114) multinom(3,4,8);

4) l' b dzgry+ 4 w5 4 Ir::|: t |3.|'l;|:...-% | 1i;|"|'.r% b4y
(LY |

Processing Maxing output...dons

Figure 4.
Output of multinom.mc for a binomial and a multinomial example, respectively (in electronic PDF file, this
figure can be zoomed fairly enough for a better view).

The implemented algorithms (1, 2) were presented above in the code displayed
in Figures 2 and 3, for the first and the second one, respectively. To use the code,
open a Maxima instance; then for the foremost part, in order to avoid LISP errors,
issue the following command:

:1lisp (setf (get ’$sum ‘operators) nil)

Next save the code above as the files coef.mc and multinom.mc, respectively, and
place them in the subdirectory user of the Maxima installation ( < maxima_userdir
can be issued; > in the command line to display it). Following, issue the commands:

batch ("coef") ;

batch ("multinom") ;

in order to be both loaded; or alternatively just copy the text from Figures 2 and
3, and paste it in the Maxima interface. Then use them according to each program
syntax. The program multinom.mc outputs are shown in Figure 4.

A pattern of outputs (binomial coefficient values) from coef.mc was included;
this is displayed in Appendix B.

4. Conclusions

With this result an alternative way to represent binomials and multinomies
alongside their respective coefficient calculations was exposed. The results obtained
from [2] were extended by broading formula (1) to the multinomial instances, by
showing that those results can be applied suitably to the theoretical cases of study
and by the building up of two algorithms which were implemented in two programs
in the CAS Maxima. What will be remaining for a subsequent research work will be
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the developing and programming of an algorithm to implement the use of the
general formula obtained in [3], whose output would be something very similar to
the one presented here. But overall, some algorithm could be raised, targeted at
speed of calculations, to see if this method can be at least as fast as the current ones

or even faster.

Thanks

I want to thank my boss, Engineer Eloy Cavazos Galindo, for his constant
support and advice during the time I’ve been working in Trefilados Plant, and for
giving me the opportunity to further prepare myself by studying for my master’s

degree.
Notations
No

i, ke

Sy

irjs Ry ooy By .

.k .k * *
ik, b

allb

alb
D iciclijh, .

a
(+)
(X{b} +y{h})
%

[Zil:lii] .

Joks e

b=p

Union of the set of natural numbers with the zero element
Entries of binomial or multinomial coefficients

Represents the ¢-th alphabetic character

Denotes that more summations follow a sequence
Denote a product of a summation sequence and a sequence
of those products, respectively

Indexes of summations

Same as above but within (*) superscript to contradistin-
guish from the above

Logic operator OR; it is equivalent to avb (used this way
due to space reasons)

Summation sequence (two or more nested operators)
Sum of the first @ or b numbers. The subindexes i,j, &, ...
indicate the different indexes of summations
corresponding to the sequence it belongs to, where ¢ =
0,1,2, ... denotes the actual number of a summation
sequence

Binomial coefficient

Sum of the ¢-th x plus the ¢-th y elements, raised to the
a-power

The generated of a set

Sum of one to one; it equals the unity, written this way to
set a starting point and give logic continuity to a sum
sequence

The order of a polynomial

Indicates a sequence of summations continues on the
next row

Appendix A: a proof for formula (2)

Here a proof for formula (2) is provided; let us proceed by induction on . For s
amount of summands, its expansion by (2) would be given by the following equation:
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>

5 . (ﬁ_;,l— *)ﬂuaﬁf* M <5;,1—5;) 1

(X1 +Xy + - +x§)n = Z Zé* T Z(sf* ZZ (36)
= *=1

2.

j=1

<5;1—,>‘;>+1||k{ .

Fix s = 2 on (6); then the following is obtained:

(@zfaf* ) 163z 1 (6;,1—5; ) +1)1

1
(21 +x2)" — H Z(S; 1 - Z(s; ;2 )
: —

(37)

that actually stands for the binomial expansion for 2—summands; then it is
correct. Now, fix s = k on (6) and assume by hypothesis that it is correct.

k—1 5}—1 * " " "
(xl Xy e —|-Xk)n _ H Z ((55]}1>>x;f15f .(kaA) (38)

f=1[87=0

If formula (2) is correct, it must be likewise valid for s = k + 1. Following up, the

attempt is to prove that

(krn-1] %71 6f 4 5% 5 5
H Z 5 x .<xk(j+11)71) = (01 + 22+ - + x5 +x541)"  (39)
=1 [5=0 f

First, it will be expanded to the left side of the above equality:

5 1 (05 =87 )+10se 1 (5587 )+l (6557 )+1lk [ 1
1; ?/5675;.
Z* Zag Za; Zz Z 1 Z 0! 1
5, =0 8y =1 50 =1 k=1 j=1 i=1 Joks 385z s 5By
5 1 (61 =07 )43z 41 (5757 )41l (67 -5 )+l [ 1 o
E Z E Z i y’sl ...
: o 55 2 C 1 _ 0" 2
5, =0 Sy =1 Sy =1 k=1 j=1 =1 k855 5 s 85
1 2 2
e 000 ...000 ... 000 ...000 ...
. (67, —07 ) +11|85 55— )41l
5, 1 1" %% 5 +1 ( e_1—r )Jr Il
. e g E s E 5 vee E 5 ) (40)
570 oy b k
e = S5r = 5% =1 =1
k—1 k
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1
) 5: . —5F o
1 ZO 1; ykk:i k (pkk*) . )) . )

j=1 =1 Lk 8ym s s
J 5 5
=
‘i L A e Gy S e D RN .
= . .es . 001 o
Z 263 Z(Sf Zz Zl ZO 1; 1
67 =0 S5 =1 S5 =1 k=1 j=1 i—1 Ry By s B
0 1 2
o7 1 (07 =65 )+Wbss e (57 -85 )+l (57 -6 )+1llk [ 4 o
Z Z " Z i; 7/51‘ —5 ....
4 sy 8 2 v ” 0" 2
AL oy =1 k= =1 =1 Lk by e
(1YY e00 ... o00 eoe
B2 1 (6&“” 2 0%k 1) HH%&HJ—W (6(1“%2*5(1—1)71) e
T S I SRR > T S
S5 S5* 2
* — (k+1)-2 (k+1)-1
6(k+1)7170 Os+ =1 55+ -1 k=1
(k+1)—2 (k+1)—1
(5(%1)72’5(271)71) +1lke 1
E E Uik, .5 s yé(’;*l)—fa(kﬂ)—l q)a(kJrl)—Z ) ..
11]5Rs .5 05% 5 ey O5% _ _
j:11 i:10 J o)1 S [ (kT2 (k+1)-1
(41)
(k+1)—1 | &1 1 (%réf' ) +1H5af* + <5f,175f ) +1)1
1 51 RS SHERES SARREE S
__ * f-1 ’F —
== Sy =1 5ye =1 k=1
f-1 f
((sfflf{sf ) Ak o *
E E 1 x‘sf—lf’sf . x(s(k+1)71
1 0 f k+1
j:1 i=1 sk ooy Bk s wre s g
J 5% 5f71
(k+1)—1 [ 871 " . . .
— E 5f_1 xﬁf—lféf ° x(s(k+1)—1
B 8F f k+1
f=1 |§=0 f

= (w1 g + o g+ Xepa)”

(where it was substituted with (x; +x, + -+- +x3)" according to the hypothesis).
This result confirms the hypothesis and the validity for (2).

Appendix B: Table

Next on Table 1, the symbolic representations for the binomial coefficients
are presented. The value actually comes from the output of the program coef.mc
provided in Section 3.2, after being evaluated with the corresponding values of k
and #. This table is shown below.
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Layout pattern of the representation for the first nine binomial coefficients.
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Chapter 7

How Are Fractal Interpolation
Functions Related to Several
Contractions?

Songll Ri and Vasileios Drakopoulos

Abstract

This chapter provides an overview of several types of fractal interpolation
functions that are often studied by many researchers and includes some of the latest
research made by the authors. Furthermore, it focuses on the connections between
fractal interpolation functions resulting from Banach contractions as well as those
resulting from Rakotch contractions. Our aim is to give theoretical and practical
significance for the generation of fractal (graph of) functions in two and three
dimensions for interpolation purposes that are not necessarily associated with
Banach contractions.

Keywords: attractor, contraction, fixed point, iterated function system,
fractal interpolation

1. Introduction

Interpolation is a method of constructing new data points within the range of
a discrete set of known data points or the process of estimating the value of a
function at a point from its values at nearby points. Although a large number of
interpolation schemes are available in the mathematical field of numerical analysis,
the majority of these conventional interpolation methods produce interpolants, i.e.,
functions used to generate interpolation, that are differentiable a number of times
except possibly at a finite set of points. Taking into account that the smoothness of a
function is a property measured by the number of continuous derivatives it has over
some domain, the aforementioned interpolants are considered smooth.

On the other hand, many real-world and experimental signals are intricate and
rarely show a sensation of smoothness in their traces. Consequently, to model these
signals, we require interpolants that are nondifferentiable in dense sets of points in
the domain. To address this issue, interpolation by fractal (graph of) functions is
introduced in [1, 2], which is based on the theory of iterated function system. A fractal
interpolation function can be considered as a continuous function whose graph is the
attractor, a fractal set, of an appropriately chosen iterated function system. If this
graph has a Hausdorff-Besicovitch dimension between 1 and 2, the resulting attractor
is called fractal interpolation curved line or fractal interpolation curve. If this graph has
a Hausdorff-Besicovitch dimension between 2 and 3, the resulting attractor is called
fractal interpolation surface. Various types of fractal interpolation functions have
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been constructed, and some significant properties of them, including calculus,
dimension, smoothness, stability, perturbation error, etc., have been widely
studied [3-5].

Fractal interpolation is an advanced technique for analysis and synthesis of
scientific and engineering data, whereas the approximation of natural curves and
surfaces in these areas has emerged as an important research field. Fractal functions
are currently being given considerable attention due to their applications in areas
such as Metallurgy, Earth Sciences, Surface Physics, Chemistry and Medical
Sciences. In the development of fractal interpolation theory, many researchers have
generalised the notion in different ways [6-9]. Two key issues should be addressed
in constructing fractal interpolation functions. They regard to ensuring continuity
and the existence of the contractivity, or vertical scaling, factors; see [10, 11]. In [12],
nonlinear fractal interpolation surfaces resulting from Rakotch or Geraghty con-
tractions together with some continuity conditions were introduced as well as
explicit illustrative examples were given.

The concept of iterated function system was originally introduced as a generalisa-
tion of the well-known Banach contraction principle. Since it has become a powerful
tool for constructing and analysing fractal interpolation functions, one can use the
well-known fixed point results obtained in the fixed point theory in order to con-
struct them in a more general sense. A comparison of various definitions of contrac-
tive mappings as well as fixed point theorems that can be used to construct iterated
function systems can be found in [13-15]. In [14], the authors proposed some iterated
function systems by using various fixed point theorems, but unfortunately, one does
not know whether fractal interpolation functions correspond to those may exist or
not. As far as we know, the first significant generalisation of Banach’s principle was
obtained by Rakotch [16] in 1962. Recently, a method to generate nonlinear fractal
interpolation functions by using the Rakotch or Geraghty fixed point theorem instead
of Banach fixed point theorem was presented in [12, 17, 18].

The aim of our article is to provide the connections between several fractal
interpolation functions and the contractions used to generate them; it is organised
as follows. In Section 2, we recall the results obtained in construction of fractal
interpolation curved lines and fractal interpolation surfaces by using Rakotch con-
tractions (or Geraghty contractions) instead of Banach contractions. In Section 3,
we only present the connection between fractal interpolation functions by using the
Banach contractions and fractal interpolation functions by using the Rakotch con-
tractions because in the case of Geraghty contractions, the existence of fractal
interpolation curved lines and fractal interpolation surfaces is similar to the case of
Rakotch contractions.

2. Preliminaries

Let (X, p) and (Y, 6) be metric spaces. A mapping T: X — Y is called a Holder
mapping of exponent or order a, if

o(T(x), T(y)) <clp(x,p)I*

for x,y €X, a > 0 and for some constant c. Note that, if a > 1, the functions are
constants. Obviously, ¢ > 0. The mapping T is called a Lipschitz mapping, if a may be
taken to be equal to 1. If ¢ = 1, T is said to be nonexpansive. A Lipschitz function is a
contraction with contractivity factor c, if c <1. We call T contractive, if for all x,y € X
and x # y, we have 6(T(x), T(y)) < p(x,y). Note that ‘contraction = contractive =
nonexpansive = Lipschitz’.
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An iterated function system, or IFS for short, is a collection of a complete metric
space (X, p) together with a finite set of continuous mappings, f,: X — X,
n =1,2, ..., N. It is often convenient to write an IFS formally as {X; f, 5, .., fx }
or, somewhat more briefly, as {X 3f1 N}. The associated map of subsets
W:H(X) — H(X) is given by:

W(E) = Ll\jfn(E) for all EeH(X),

where H(X) is the metric space of all nonempty, compact subsets of X with
respect to some metric, e.g., the Hausdorff metric. The map W is called the Hutch-
inson operator or the collage map to alert us to the fact that W(E) is formed as a union
or ‘collage’ of sets.

If w, are contractions with corresponding contractivity factors s, forn =
1,2, ..., N, the IFS is termed hyperbolic and the map W itself is then a contraction
with contractivity factor s = max {s1,52, ...,sy} ([2], Theorem 7.1, p. 81). In what
follows, we abbreviate by f* the k-fold composition f of o - of .

Definition 2.1. Let X be a set. A self-map on X or a transformation is a mapping
from X to itself.

i. A self-map f on a metric space (X, p) is called a @-contraction, if there exists a
function ¢ : (0, +00) — (0, 4o00) with ¢(0) = 0 and P(t) <t for all t > 0 such
that for all x,y €X, p( f(x), f)) <@(p(x,7).

ii. We say that f is a Rakotch contraction, if f is a g-contraction such that for any

>0, a(t)= @ <1 and the function (0, +o0) 3t — @ is nonincreasing.

iii. If f is a @-contraction for some function ¢ : (0, +o0) — (0, 4o00) such that for
anyt>0, a(t) = @ <1 and the function (0, +o0) 3t — (/’E—t) is nonincreasing
(or nondecreasing, or continuous), then we call such a function a Geraghty
contraction.

From [14], we have the following.
Theorem 2.1. Let X be a complete metric space and {X; f,_y} be an IFS consisting

of Rakotch or Geraghty contractions. Then there is a unique nonempty compact set
K e H(X) such that

2.1 Fractal interpolation in R

Let N be a positive integer greater than 1 and I = [x,xn] CR. Let a set of
interpolation points { (xi,y;) €I x R :i = 0,1, ..., N} be given, where
X0 <x1 <+ <xyand yy, Yy, ...,yy €R. Set I, = [x,_1,%,] CI and define, for all
n=1,2, ...,N, contractive homeomorphisms L, : I — I, by

L,(x):=a,x + by,

where the real numbers a,,b, are chosen to ensure that L, (I) = I,.
Let ¢: (0, +00) — (0, 4o0) be a nondecreasing continuous function such that for

any t>0, a(t) = @ <1 and the function (0, +o) >3t — @ is nonincreasing. Let
dy : I — R be a continuously differentiable function such that
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max |d,(x)| < 1.
xel

Now, consider an IFS of the form {I x R;w,,n = 1,2, ..., N} in which the maps
are nonlinear transformations of the special structure

()= (aioon) = (it )

where the transformations are constrained by the data according to

Go)=G) G- ()
wy - 5 Wy =
Yo Vn—1 IN n
forn =1,2, ...,N, and s, are some Rakotch or Geraghty contractions.
Let us denote by C ( ) the linear space of all real-valued continuous functions

defined on D, i.e., C(D) ={ f: D — R | f continuous }. Let C*(I) c C(I) denote
the set of continuous functlons f: I — Rsuchthatf(xo) =y, andf(xn) = yy, that is,

C*(I)={ feC) :f(xo) =yo, f(xn) =y }-

Let C** (I) cC* (I) c C(I) be the set of continuous functions that pass through
the given data points {(xi,yi) elxR:i=0,1, .. ,N}, that is,

c**()={feC*() :f(x;)) =y,,i = 0,1, ...,N}.
Define a metric d¢(;) on the space C(I) by

doay(g,h) = max |g(x) — h(x)]

x € [0, xn]
for allg,h € C(I). Define a mapping T': C* (I) — C(I) for allf € C* (I) by
Tf(x) = Fu(L, (x), f(L," (x)))
= cuL, (%) +du (L, ())su ( f(L, (%)) +en

for x € [x,_1,%,] and #n = 1,2, ..., N. From [17], we have the following.
Theorem 2.2. Let {I x R;w,,n =1,2, ..., N} denote the IFS defined above. Let
each s, be a bounded Rakotch or Geraghty contraction. Then,

i. there is a unique continuous function f : I — R which is a fixed point of T;
ii. f(x;) =y, foralli =0,1, ...,N;

iii. if G I x Ris the graph of f, then

G = {J w.(G).

n=1

An extremely explicit simple example is the following; cf. [12].
Example 1. Let ¢(t) := 7% for t € (0, +o0). Let a set of data

{(xi>y;) :i = 0,1, ...,N} be given, where 0 = xg <x1 < ... <xy = land y; €[0,1] for
alli=0,1, ...,N. Let foralln = 1,2, ..., N, d,(x) :=x". Let for y € [0, +o0) and
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n=12,..,N,s5,(y) =g i'ny .That is, each s, is a Rakotch contraction (with the same

function @) that is not a Banach contraction on [0, 4o0). Let for alln = 1,2, ..., N,
Wy (%, 9) 1= (anX + byycnx +dn ()5, (y) + €2),

where

Ay =Xy — Xn—1, by = %p_1,
Cn =Vu = Vu1 € =V

Then, there exists a continuous function f : [0,1] — R that interpolates the given
points { (x;,y;) :i = 0,1, ..., N}. Moreover, the graph G of f is invariant with respect to
{10,1] x R;wy,ws, ..., wn}, i.e.,

N
G= L:len(G).

2.2 Fractal interpolation in R?

Let M, N be two positive integers greater than 1. Let us represent the given set of
interpolation points as {(xi,yj,z,-,j) eK:i=0,1,..,M;j=0,1, ... ,N}, where
X0 <X1 < <XM, Yo <Yy < <yy and z;; € [a,b] foralli = 0,1, ...,Mandj =
0,1, ...,N. SetI = [xo,xy] CR and ] = [y,,yy] € R. Throughout this section, we
will work in the complete metric space K = D x R, where D =1 X J, with respect to
the Euclidean, or to some other equivalent, metric.

Set Ly = [Xm—1,%m)s Ju = [Vy_1>Vn)> Dmn = Im x J, and let sy, : I — Ly, v, 1] —
Lyy : D — Dy, be defined form = 1,2, ... ,Mandn =1,2, ...,N, by

Ly (%,y) = (i (), 02 (y)) = (@mX + by, cny + dly).

Thus, form =1,2, ...,Mandn =1,2, ..., N,

Xm — Xm—1 Xm — Xm—1
Am = ——— > bm =Xm—1————X0»
XM — X0 XM — X0
c 7yn Yn-1 d, = _yn Yn-
n=" . M=V o
In Yo In Yo

Furthermore, form = 1,2, ..., M andn = 1,2, ..., N, let mappings F,,, : K — R
be continuous with respect to each variable. We consider an IFS of the form
{K;wmp,m=1,2, ...,M;n =1,2, ..., N} in which maps wy,, : D x R — D, , x R
are transformations of the special structure

Wi (%,9,2) = (Lonyn (%,9) FEmu(%,9,2)),

where the transformations are constrained by the data according to

X0 Xm—1 X0 Xm—1
Wmn | Yo = Y- > Wman | IN = Yn )
Z0,0 Zm—1,n—-1 Z0,N Zm—1,n
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XM Xm XM Xm
Win,n yO = yn—l 4 Wimn yN = yn
ZM,0 Zmn—1 ZM,N Zmn

form:12, ., Mandn=1,2, ...,N.
et B(D) denote the set of bounded functions f : D — R and

D) ={feB(D) :f(xo,yo) = 20,0, f(xo,;vN) = zo,
f(xM’yO) :ZM,()’f(xM,yN) =2ZMN}-

Let B* *(D) c B* (D) be the set of bounded functions that pass through the given
interpolation points {(x,-,yj,zi,j> €K=Dxa,b]:i=0,1, ..,M;j=0,1, ... ,N},
that is,

B *(D) = { f€B" (D) :f (¥1y;) =i = 0,1, .., M; j = 0,1, . ,N }.
Define an operator T : B* (D) — B(D) for allf € B* (D) by
Tf (x,9) = Fpun (3, ()0, 0)s f (3 (), 2,7 0)))

for (x,y) €Dpp,m =1,2, ...,Mandn =1,2, ...,N. In [18], we see the
following.

Theorem 2.3. Let {D X Rywy, ,m = 1,2, ...,M;n = 1,2, ..., N} denote the IFS
defined above. Assume that the maps F,, , are Rakotch or Geraghty contractions with
respect to the third variable, and uniformly Lipschitz with vespect to the first and second

variable. Then,

1.there is a unique bounded function f : D — R which is a fixed point of T}
2.f(x,~,yj) =z fori=0,1, ..,Mandj = 0,1, ...,N;

3.if GC D x R is the graph of f, then

G= U Uwna(G)

m=1n=1

Let foralli = 0,1, ...,Mandj = 0,1, ..., N, 20; = 2i,0 = 2m;j = 2,y and define
Fnn(%,9,2) = empX + f,,0 + &V + Smn(Z) + R,

where s, , are Rakotch or Geraghty contractions. Let

C*(D) ={fecC(D) 1f(x0,)/0) :Zo,o,f(xo,yzv) =Z0,N>
f(xM’)’o) :ZM,O’f(xMJ’N) = 2ZMN}

and

C**(D) = { FEC" (D) if (%y;) =2sjsi = 0,1, ., M5 j = 0,1, .., N}.
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Let C; (D) c C* (D) be the set of continuous functions f : D — R such that

flxo, (A= 2Ayo +yy) =255
[ (1= 2)yg + Ayy) =245
F((1=2)x0 + Aem,y0) = 25,45
F((1 = A)xo + Aem,yy)

for all 1 €10, 1], where for alli = 0,1, ...,M andj = 0,1, ...,N,
Zxx =204 = Zi,0 = 2M,j = Zi,N-
Let Cg * (D) = { fecg (D) :f(xi,yj) = Zi)j,l' = 0, 1, ,M,] = 0, 1, ,N} CC‘)k * (D)
Forf e C; (D), we define T : C; (D) — B(D) by
Tf (%,) = Foun (1, (%), 0,1 0), f (4, (%), 2, (7))
= Emally, (X) +fm nvf(y) + Lt ()0, ()
+ S ( f (1" (%),0,1 9))) + B
for (x,y) €Dpyyu,m =1,2, ...,Mandn =1,2, ...,N.

Corollary 2.1 (see [18]) Let {D x Rywy,m = 1,2, ...,M;n =1,2, ...,
the IFS defined above. Then,

N} denote

1.there is a unique continuous function f : D — R which is a fixed point of T}
Zf(xi,y]) —zijforalli=0,1, ..,Mandj=0,1, ...,N;
3.if GC D x R is the graph of f, then

G= ﬁ/j L]\jwmn(G)

m=1n=1
The most simple example is the following; cf. [12].
Example 2. Let ¢(t) := 15 for t € (0, +-o0). Let a set of data
{(xi,yj,zi,j) 11=0,1,2;j = 0,1,2} be given, where 0 = xo <x1<x2, =1, 0 =y, <y,
<y, =1land z;;€[0,1]foralli = 0,1,2;j = 0,1,2 Let foralli = 0,1,2andj = 0, 1,2,

20 = %i,0 = %2 = %ip = 0.

Let for z €0, +o),

z z
51,1(2) = Tz’ 512(2) = T2

zZ Z
2= g 220 =gy

Then, s1,1, 51,2, 52,1, $2,2 are Rakotch contractions (with the same function @) that are
not Banach contractions on [0, +oo). So, theve exists a continuous function f :

[0,1] x [0,1] — R that interpolates the given data {(x,-,yj,zi,j) :1=0,1,2;=0,1, 2}.
Let dy,, : D — R be a function such that max () epldm.n.(x,y)| <1,
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dm,n(-xo,y) = dm,n(xM)y> = dm,n (xay0> = dm,n (x,,’VN) =0

and for some Lq,L, >0,

| (%,9) — A (x',y")| < Lilx — x'| 4+ Laly — ']
Let

Fnn(%,9,2) = empX + [0 Y+ &nnXV + (%Y )5mn (%) + Ronns

where s, , is a Rakotch or Geraghty contraction. For f € C* (D), we define T :
C* (D) — B(D) by

Tf (x,9) = Fon (uy, ()0, 0)s f (1, ()50, ()

= em,nu;ll(x) +fm,nv1;1(y) +gm,nur:tl(x)v771(y)

g (4, (), 0,7 0))Smn (S (s (%), 0,2 (0))) + P

for (x,y) €Dy, m =1,2, ...,Mandn =1,2, ...,N.
For the next, see [12] for details.

Corollary 2.2. Let {D x Rywyn,m =1,2, ...,M;n =1,2, ..., N} denote the IFS
defined above. If each sy, , be a bounded function, then.

1.there is a unique continuous function f : D — R which is a fixed point of T}
2f (wivy;) = =g forall i = 0,1, .., Mandj = 0,1, ..,N;

3.if GCD x Ris a graph of f, then

M N
G=U U wna(G).

m=1n=1
An especially simple example is the following; see [12].
Example 3. Let ¢(t) := 115 for t € (0, +o0). Let a set of data
{(xi,yj,zi,j) 11=0,1,2;j = 0,1,2} be given, where 0 = xo <x1<x; =1, 0=

Yo <¥1<y, =1land z;;€[0,1] foralli = 0,1,2;j = 0,1, 2. Here, a set of data points is

not necessarily the case that zoj = ;0 = 22 = 2ip for all i = 0,1,2;j = 0,1, 2. Let for
alli=1,2;j=1,2and (x,y) €[0,1] x [0,1],

A (%,y) = 22mtm)m (1- x)myn (1-9)".

Let for z € [0, 4-o0),
1 z
51,1(2') = 11 ,51,2(2) = 112
z z
52,1(2) = 1 + 22’52,2(2) = 1 + 3Z
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Then, 1,1, $1,2, $2,1, $2,2 are Rakotch contractions (with the same function @) that are
not Banach contractions on [0, +o0). So, there exists a continuous function f

[0,1] x [0,1] — R that interpolates the given data {(x,-,yj,zi,j) :1=0,1,2;=0,1, 2}.

3. Interconnections between FIFs and contractions

In this section, we only present the interconnections between FIFs resulting
from Banach contractions and FIFs resulting from Rakotch contractions because in
the case of Geraghty contractions, the existence of FICs and FISs is derived similarly
to the case of Rakotch contractions.

Connection 1

1.Each Banach contraction is a Rakotch contraction, since a self-map is a Banach
contraction if and only if it is a ¢-contraction for a function ¢(¢) = oz, for some
0 <a<1. There exist examples of Rakotch contraction maps that are not
Banach contraction maps on X C R with respect to the Euclidean metric
(see [13]).

2.The Rakotch’s functional condition for convergence of a contractive iteration
in a complete metric space can be replaced by an equivalent (or another)

functional condition; for instance, a map is a Rakotch contraction if and only if
it is a ¢-contraction for some nondecreasing function ¢ : (0, +o0) — (0, +o0)

such that additionally ¢(¢) <t for ¢t > 0 and the map t — @ is nonincreasing
(see [19]).

Connection 2

1.(C),dc), (C*(I),dcry) and (C* *(I),dc()) are complete metric spaces,
where

deq(f>g) = max|f(x) — g(x)l

for allf,g € C(I) (see [2]).

2.(B(D),dgp)), (B* (D), dgp)) and (B** (D), dpp)) are complete metric spaces,
where

dpp)(f>g)= sup |f(x,y) —glx,y)l
(x,y)€D

for allf,g € B(D) [10].
3.C{ (D), Cy (D), C** (D), C* (D) and C(D) are closed subspaces of B(D) with

(
Cy; " (D)cC;(D)cC*(D)cC(D)cB(D)and C; " (D)cC**(D)cC* (D)
C C(D) c B(D), and so they are complete metric spaces.
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Connection 3

Letd, : I — R be a continuously differentiable function such that

max |d,(x)| <1.
xel

Then, by the Differential Mean Value Theorem and the extreme value theorem,
we can see that for some L;, > 0,

|dy(x") — dy(x")| <Ly lx" — x"|,

where x’,x" €1. Hence, d,, is Lipschitz continuous function defined on I satisfy-
ing max ,eld,(x)| <1, but the converse is not true in general.

Connection 4

1. The function 4, (x)s,(y) is a generalisation of the bivariable function d,, (x)y
with vertical scaling factors as (continuous) ‘contraction functions’. In fact, in
the case when 0 < max ,eld,(x)| <1 (see [20], p. 3), obviously,

dy(x)
MaX e ldy (x)] xel (<)

dn(x)y =

Lets,(y) = max,eqld,(x)ly and d,, (x) 7# Thend, (x)y =

max yegldy (x)
d, (x)sn(y), maxyeqld, (x)| = 1ands, is a Banach (or Rakotch) contraction.

2.The functional condition max ,¢;ld,(x)| <1 is essential in order to show the

difference between Banach contractibility of F,(-,y) and Rakotch contractibility
of F,,(-,y); compare with [20]. In fact, since ¢(t) <t for any ¢> 0,

|Fn(x’yl) _Fn(x’y”)l | (x HS?I(y _S”(y”
< max|d, (x)[lsx () — 2 (0"
X €
< max |d, (x)lo(ly’ — ")
/ Vi
< max|d, (x)ly" —y"l,

where (x,y'), (x,y") € R?. Hence, if maxc;|d,(x)| <1, as can be seen, notwith-
standing each s, is a Rakotch contraction that is not a Banach contraction, each
F, is Banach contraction with respect to the second variable because

|Fn(x,y') - Fn(x,y")| < ma;( |dn(x)|b’/ _)’”|-
X €

On the other hand, if max,¢/|d,(x)| = 1, then we conclude that each F), is
Rakotch contraction with respect to the second variable whenever each s, is a
Rakotch contraction because

[E(5,9) = Fu(e,y")| < max |d, (x) l(ly" ")
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3.In Theorem 2.2, for all (x,y'), (x,y") €I x R,

1B (,9") = Fu(o6, 7" = ldn ()50 (') = 52 0" ) [ < b5 () = 50N S @21y = "]

That is, each w, (x, y) is chosen so that function F, (x, y) is Rakotch
contraction with respect to the second variable.

4.Even thoughs, : R — R are Rakotch contractions, w, : I x R are not in general
Rakotch contractions on the metric space (I x R,dy), and thus, the IFSs
defined above are not IFSs of [14] (cf. second and third line in p. 215 of [2]).

Connection 5

In the case where the vertical scaling factors are constants, in [1], the existence
of affine FIFs by using the Banach fixed point theorem was investigated, whereas in
[20], a generalisation of affine FIFs by using vertical scaling factors as (continuous)
‘contraction functions’ and Banach’s fixed point theorem was introduced. Theorem
2.2 gives the existence of fractal interpolation curves by using the Rakotch fixed
point theorem and vertical scaling factors as (continuous) ‘contraction functions’.

Connection 6

The boundedness of s, is the essential condition to establish a unique invariant
set of an iterated function system. In the fractal interpolation curve with vertical
scaling factors as ‘contraction function’, 0 < max ,e;|d,(x)| <1 (see [20]). Let
M:= maxeqle,x + f,| and h > % Then for ally € [, h],

= 1-maxyesld,(x
IFu(6,9)] = lewx +dn(x)y + f,| M + max |dy (x) [yl <M + max |dy, (x)|h <.
So, for all (x,y) €I x [—h, h], we can see that F,, (x,y) € [—h, k]. That is, an IFS of the
form {I x [—h,h];w1_n} has been constructed (cf. [21], p. 1897). Thus D(s,) = [k, h]

and s, (y) := max e ld,(x)|y is bounded in D(s, ). Hence the boundedness of s, in D(s,)
is the essential condition to establish a unique invariant set of an IFS (cf. [21], p. 1897).

Connection 7

In view of a g-contraction, the connections between the coefficients of y variable
are obtained as follows:

1.In the affine FIF (cf. [1], p. 308, Example 1), for all£> 0,

t):= d,t,
o(t) rggf’Nl ul

n=1
where |d,| <1foralli =1,2, ...,N.

2.In the FIF with vertical scaling factors as (continuous) ‘contraction functions’
(cf. [20], p. 3), forallt> 0,

t):= d t
0=, ma ol

where d,, (x) is Lipschitz function defined on I satisfying sup, |d,(x)| <1 for all
n=12,..,N.
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Connection 8

We refer to f of Theorem 2.2 as a nonlinear FIF. The reason is that the functions
F, take the form

Fu(,9) = cpx + dp(x)s,(y) + €n,

where max,e;ld,(x)| <1and each s, is Rakotch contraction. That is, each F,, in
general, is nonlinear with respect to the second variable (cf. [17]). In fact, in [2] or
[20], since 0 < |d,(x)| = |d,| <1 or 0 < max xe;ld,(x)] <1and

dn (%)

max|d, (x)|
xel

dy (x)y =

max |d, (x)ly,

we can see that
Fo(x,9) = cpx +dn(x)y + €5 = cx +d,; (x)52(y) + €n,

where d, (x):= ﬁ% and s, (y) := max s e1|d,(x)|y, and thus, each s, is a special
Banach contraction and linear with respect to the second variable. Obviously, we

can say that nonlinear FIFs may have more flexibility and applicability.

Connection 9

1. The well-known FIS in theory and applications is generated by an IFS of the
form {K,wy,, :m =1,2, ...,M;n = 1,2, ..., N} under some conditions, where
the maps are transformations of the special structure

U (%) AmX + by,
W | Y | = VUp (y) = Cny + dy s
z Fm,n (x,y, Z) EmauX + fm,ny +gm,nxy + dm,n (x,y)z + hm,n

where |d, »(x,y)| <1 for all (x,y) € D CR?. Then for all (x,y,z), (x,y,2') €K,

|Fon(%,9,2) = Fonpn(2,9,2 )| = ldmn(%,9)8 — dmp(x,)2]
< max |dpy.(x,9)|z — 2.
(WEDI MES)]| |

That is, each w4 (x,,2) is chosen so that function F,, ,(x,y,2) is a Banach
contraction with respect to the third variable. So, the existence of bivariable FIFs
follows from Banach’s fixed point theorem. In fact, in [22], since for all
(x,y)eDc R?, A (%,9) = Sy and 0 <|s,, | <1, we can see that each
Wmu(x,Y,2) is chosen so that function F,, ,(x,y,2) is Banach contraction with
respect to the third variable. Also in [21], since

dm,n(x:y) = lm,n(x —Xo)(.X'M —x)(ﬂ/ _yO) (yN _y)

and

16

[ Al < ,
(xpm — xo)z (J’N _J’o)z
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we can see that max () e pldm(%,y)| <1, and so each w, ,(x,y,%) is chosen so
that function F,, , (x, y,2) is a Banach contraction with respect to the third
variable.

2.In Theorem 2.3, for all (x,y,2), (x,y,2’) €K CR3,
|Fm,n(x,,'V,Z) - Fm,n(x>ysz/)| = |dm’n(x,y)||sm’n(z) — Sm,n(zl>|
Slsmpn(2) = sma (@) L 0(l2 — 2|).

That is, each F,, , (x, y,2) is Rakotch contraction with respect to the third
variable. So, each wy, ,(x, y,2) is chosen so that the function F,, ,(x,y,2) is a
Rakotch contraction with respect to the third variable.

Connection 10

In view of a ¢-contraction, the connections between the coefficients of variable z
are obtained as follows:

1.In the affine FIS (cf. [22]), forallz> 0,

t):= max max |dpa.lt
() m=1,2, ...,Mn=1,2, ..‘,Nl monlts

where |d,,,|<1forallm =1,2,...,Mandn =1,2, ...,N.
2.1In the FIS with vertical scaling factors as function (cf. [21]), for all£> 0,

t):= d t
o(t) pomax | omax o max | man (%)t

where d,, ,(x) is Lipschitz function defined on I satisfying sup, _;|dm(x)| <1 for
allm =1,2, ...,Mandn =1,2, ...,N.

Connection 11
The continuity of bivariable FIFs differ from the continuity of univariable FIFs.
1.The graphs of linear univariable FIFs are always continuous curves.

2.There are bivariable discontinuous functions that interpolate the given data;
(see for instance [23], p. 630, 631).

3.Theorem 2.3 ensures that attractors of constructed IFSs are graphs of some
bounded functions which interpolate the given data, but these graphs (i.e.,
the graphs of bivariable FIFs) are not always continuous surfaces. Some
continuity conditions of bivariable FIFs are given explicitly by Corollary 2.1
and Corollary 2.2.

Connection 12

The key difficulty in constructing fractal interpolation surfaces (or volumes)
involves ensuring continuity. Another important element necessary in modelling
complicated surfaces of this type is the existence of the contractivity, or vertical
scaling, factors.
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1.In order to ensure continuity of a fractal interpolation surface, in [22], the
interpolation points on the boundary was assumed collinear, whereas in [21],
vertical scaling factors as (continuous) ‘contraction functions’ were used.

2. A new bivariable fractal interpolation function by using the Matkowski fixed
point theorem and the Rakotch contraction is presented in [18]. In order to
ensure the continuity of nonlinear FIS, the coplanarity of all the interpolation
points on the boundaries instead of collinearity of interpolation points on the
boundary was assumed in [18], whereas in [12], vertical scaling factors as
(continuous) ‘contraction functions’ were used.

Connection 13

1.In Theorem 2.2, we can see that

Xn — Xp—1 XNXp—1 — X0Xp
Ap = ————> bn i —
XN — X0 XN — X0
c :yn ~Vu-1 _ dﬂ(xN)Sn ()’N) - dn(XO)Sn (yo)
T XN — X0 XN — X0 ’
£t X0 ndn (%0 )50 (Vg) — Xodn (xn)sn (V)
" XN —Xo XN — X0 '

0& JWWW
0Er M »
04t N WMW M V[

02

e

1] I I I 1 1 1 1 1 1 |

(b)

Figure 1.

The graph of a fractal interpolation function (a) that is associated with Banach contractions, (b) that is not
necessarily associated with Banach contractions.
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2.In Corollary 2.1, we can see that

_ Xm — Xm—1 b — XMXm—1 — X0Xm
Am = —— > m= " >
XM — X0 XM — Xo

ey _Vn "V . d, _INVn-1 "I )
In Do In = Do
- (Zmn = Zm-1n) = @Emn-1—Zm-12-1)

Eman = (xm — x0) (y — o) ’
IN@mn-1—Zm-11-1) = Yo Emn — Zm-1,)
(2em = x0) (Y — o)

Fo XM(Zm-1n — Zm-11-1) — X0 Emn — Zmn—1)
e (oem — x0) (Vi — ¥o) ,

_ xoyozm,n - xoysz,n—l - xMyozm—l,n + xMyNZm—l,n—l

Cman =

bl

—Smmn (ZM,N) .

>

(oem _xO)(}VN _J’o)

Figure 2.
A fractal interpolation surface (a) that is associated with Banach contractions, (b) that is not necessarily
associated with Banach contractions.
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3.In Corollary 2.2, we can see that (compare with above coefficients)

(Zm,n —Zm—l,n) - (Zm,n—l —Zm—l,n—l)
(M _xO)()'N _}’0)
In@mn-1 = Zm-1,n-1) = Yo Zm,n — Zm-1,n)
(xm —xo)()’N _)’o)
o= XM (Zm—1,n = Zm-1,n-1) = X0(Zm,n — Zm,n—1)

e (em _xO)(J’N _J’o)
L _ X0YoBm,n — X0YNBm,n—1 — XMYoBm—1,n T XMYNZm—1,n—1
mon = .
(xxm —xO)()’N _J/o)

gm,n =

>

Cm,n =

3

b

Figures 1(a) and 2(a) are associated with Banach contractions, whereas
Figures 1(b) and 2(b) are not necessarily associated with Banach contractions.

4, Conclusions and further work

We reviewed nonlinear fractal interpolation functions by using the Geraghty
fixed point theorem instead of the Banach fixed point theorem (or the Rakotch
fixed point theorem) since Banach contraction (or Rakotch contraction) is a special
case of Geraghty contraction. Theorems 2.1, 2.2 and 2.3 ensure that attractors of
constructed nonlinear iterated function systems are graphs of some continuous
functions which interpolate the given data. In particular, Examples 1, 2 and 3 show
that our results remain still true under essentially weaker conditions on the maps of
iterated function systems. The methods presented here can be directly extended to
piecewise fractal interpolation functions that are based on recurrent IFS. A premise
for future work is to extend these methods to hidden-variable fractal interpolation
surfaces as well as to identify the parameters of such surfaces.
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