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Preface

The purpose of the international conferences on Integral Methods in Science
and Engineering (IMSE) is to bring together researchers who make use of
analytic or numerical integration methods as a major tool in their work.

The first two such conferences, IMSE1985 and IMSE1990, were held
at the University of Texas at Arlington under the chairmanship of Fred
Payne. At the 1990 meeting, the IMSE consortium was created, charged
with organizing these conferences under the guidance of an International
Steering Committee. Thus, IMSE1993 took place at Tohoku University,
Sendai, Japan, IMSE1996 at the University of Oulu, Finland, IMSE1998
at Michigan Technological University, Houghton, MI, USA, IMSE2000 in
Banff, AB, Canada, IMSE2002 at the University of Saint-Etienne, France,
and IMSE2004 at the University of Central Florida, Orlando, FL, USA. The
IMSE conferences have now become established as a forum where scientists
and engineers working with integral methods discuss and disseminate their
latest results concerning the development and applications of a powerful
class of mathematical procedures.

An additional, and quite rare, characteristic of all IMSE conferences
is their very friendly and socially enjoyable professional atmosphere. As
expected, IMSE2004, organized at the University of Central Florida in
Orlando, FL, continued that tradition, for which the participants wish to
express their thanks to the Local Organizing Committee:

David Rollins, Chairman;

Zuhair Nashed, Chairman of the Program Committee;
Ziad Musslimani;

Alain Kassab;

Jamal Nayfeh.

The organizers and the participants also wish to acknowledge the sup-
port received from

The Department of Mathematics, UCF,
The College of Engineering, UCF,

and the University of Central Florida itself for the excellent facilities placed
at our disposal.

The next IMSE conference will be held in July 2006 in Niagara Falls,
Canada. Details concerning this event are posted on the conference web
page, http://www.civil.uwaterloo.ca/imse2006.
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1 Newton-type Methods for
Some Nonlinear Differential
Problems

Mario Ahues and Alain Largillier

1.1 The General Framework

The goals of this paper are to show how to formulate different kinds of
nonlinear differential problems in such a way that a Newton—Kantorovich-
like method may be used to compute an approximate solution, and to
establish the rates of convergence corresponding to a Holder continuity
assumption on the derivative of the associated nonlinear operator. This
generalizes the classical convergence results (see [6] and [7]).

The abstract general framework is a complex Banach space and appli-
cations include evolution equations and spectral problems. Computations
have been done on standard model problems to illustrate practical conver-
gence. A perturbed fixed-slope inexact variant is proposed and studied.

Let X be a complex Banach space, O, () the open disk centered at ¢
with radius > 0, £(X) the Banach algebra of all linear bounded operators
in X, I the identity operator, and .A(X) the open subset of automorphisms.

Let £ > 0 and o € ]0,1]. We recall that an operator P : D C X — X is
(¢, «)-Holder continuous on D if for all z and y in D,

1P(y) — P(x)|| < flly — =[|*.
Let O be an open set in X, F : O — X a nonlinear Fréchet differen-

tiable operator, and (B, )r>0 & sequence in A(X). A Newton-type iterative
process reads as

0y €0, ¢, =9, —B 'F(p,), k>0. (1.1)

Obviously, if the sequence of operators (B, )r>0 is bounded in £(X), and
the sequence (g, )x>o is convergent in X, then the limit of the latter is a
zero of F.

The Newton—Kantorovich method corresponds to the choice

B, = Fl(‘Pk)' (1.2)

Theorem 1. (A priori convergence of (1.1)—(1.2) with Hélder derivative)
Let o, € O be a zero of F. Suppose that
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(1) F'(p..) € AX);
(2) thereisr > 0 such that F' : O (¢, ) C O — L(X) is (¢, a)-Hélder
continuous.
Then there exists o €]0, r| such that, for all p, € O,(p. ), the sequence
(1.1)~(1.2) is well defined, and there exists C > 0 such that for all k > 0,

€012 — Lol < Cllg, — @ 171

Proof. From (2) there follows the existence of r, €]0, r[ such that, for all
0 €Oy(p..). if o= g | <7, then |[F'(¢) ~ F(p,)]| < /[LF"(,0) M-
Hence, F'(p) € A(X) for all ¢ € O, (p.,). Since ¢ — F'()~" is continu-
ous on O, there exist r, €]0,7, [ and p > 0 such that, for all ¢ € O, (¢..),
|[F'(¢)~'|| < p. The Holder continuity of F’ on O, (¢, ) implies its uni-
form continuity and, in particular, the existence of g €]0,r,[ such that, for
all o, ¢ in Oy(p.,), [F'(p) = F'(¥)| < 1/(2p). Take @, € O,(p,,) and
suppose that ¢, € O,(p_.). For t € [0,1], define

e, ()= (1 =t)p, +tp, € Oylp..)-
Then

1
Flp,) = Flp,) - Flp..) = / F'(, (1) (9, — p..)dt,

o — 0 = Flp) ! / (F'(6,) — F'l, (0))(s — 0.) dt,

and hence,
[Pxs — 9l < 3l — 0l < 3o

This proves that ¢, ,, € O,(¢. ) and that ¢, converges to ¢_. We can
estimate the rate of convergence more precisely by means of the (¢, a)-
Holder continuity:

1
90 = 0l < mllip, =0 41 [ (1= 0% de = 2o, o 4.
0

Theorem 2. (A posteriori convergence of (1.1)—(1.2) with Hélder deriva-
tive) Suppose that O, F, ¢, € O, ¢, >0, £ >0, « > 0, and m;, > 0
satisfy

(1) F/(i0,) € AX) and [|F'(2,)"1]| < my;

2) [P (%) TP (g <

(3) Do :={p e X: |-l <2¢c7} is included in O;

(4) F’ is (¢, )-Hélder continuous on Dy;

() hy i=mylct < a/(1+a).
Then F' has a unique zero ¢_ € Dy, and for all k > 0,

m {
— < 0 —
90 = 0.l < Tgar T a1

||1+a.

Proof. For all ¢ € Dy,

11— F'(0) " F )l < I (00) M IF (0) — F' (9]l < myb(26,)* = 2%,
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But for all a € ]0,1], 2¢ < 1+ « so with hypothesis (5) we get
11 = F'(p) ' F'(9)] <a < 1.

We conclude that I — (I — F'(¢,) " F'(¢)) = F'(p,) " F'(p) is an auto-
morphism of X, and hence so is F'(p) for all ¢ € Dy. Also, the family of
inverses {F'(p)~! : ¢ € Dy} is bounded in £(X): for all ¢ € Dy,

IF" (@)~ = 1(F (0,) T F' () T F () 7|
< = (= F'(e) T F'(9)) T F ()7 <y 1=

Mo
1—2%h,"

Let us prove that
_ m,
1P () M < =

0

We consider the auxiliary operator A := F’'(¢,) ' F'(¢,). Then

«

1= All = 1F"(¢) 7 (F'(9,) = F' (@) < myles = h, < 5o

and hence

IATH =11 = (1 - 4))

1
-1 < < 1 < 2.
I ==z S1on, <ttes

So,

m,

1—h,

0

IF ()7 = 1A F (00) 7 < N (00) AT < my 1=

Set G(p) := ¢ — F'(p,) L F(¢p) for ¢ € Dy. Then
G'(p)=1—F'(p,) 'F'(p) forallpeDy, G'(p,) =0,
and hence

[G(p,) — G(p,
|

1
S/Wgwﬁﬂ%—%D—GMwawwﬁ
0

)l
G (@, + (e, —9,)) (@, — @) dtH

1
< /0 1E" (00) THHIE (05 + tl01 = 90)) = F' (@)l oy — 0, [l dt

1
c

< /¢ _ 1+a/ o dt < 0

<mylllp, — @, | “1Tta

h

0*
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It follows that

h, G _ 0
1—hy, 14+a 1+a

e, =@, ]l = 1A7H(G(p)) = Glp ) < ¢, =

We remark that

o h I 1 o o
h“:mlgcl:(l—oho) 1+a) )

because a — a®(1 + a)!7® is a convex function with limit 1 at both
endpoints of the interval |0, 1].

A recursive argument shows that there exist real sequences (m, ),>0 and
(¢, )k>0, (hy)k>0 such that for all k > 0,

IF (0) I <myy e, — el <,
k

m «o ac
My = T h, ::mkfcg<71+a, k+1<71+ka'
k
and for all n > 1,
n—1 n—1 o B
Z||<pk+1_<pk”§602(1+a) <260'
k=0 k=0

n—1
But ¢, = ¢, + > (¢ry1 — @), the series with general term ¢, ., — ¢,
k=0

is normally converigent7 and X is complete, so (¢, )n>0 is convergent. Let
.. € Dy be its limit. Since F’ and F are continuous at ¢__ and for all

k > 07 F/(Sok)((karl _¢k> = _F(@k)? we get F/((poo)((poo _SOOC) = _F(@x)7
that is F'(¢_ ) = 0. Now, for all k£ > 0,

Prsr — Poo = ) (= F'( -9 )+ Flp,) — Fle,))

1
1/ F'(1=t)p., +tp,) — F'(p)l(p, —¢..)dt,
0

hence

|1+a

oo |

H@k+1 - oo|| = 1+

If @« = 1 in Theorem 2, then we get the classical convergence theorem
for the case of a Lipschitz Fréchet derivative [7].

Theorem 3. (A posteriori convergence of (1.1)—(1.2) with Lipschitz deriv-
ative) Suppose that O, F, ¢, € O, ¢, >0, £ > 0, and m, > 0 satisfy

(1) F/(,) € ACX) and | F(0,)~ 'l < m,

(2) [1F" (o) T F (o)l < ¢y

(3) Dy :={p e X :|lo—g,ll <2} is included in O;
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(4) £ is a Lipschitz constant for F' on Dy;
(5) hy :==myle, <1/2.
Then F' has a unique zero ¢_, € Dy and for all k > 0,

m ¢
[00ir — Pocll < —2—llo, — 0. I
R 1—2n, 7

A fixed-slope iteration is defined as
0 €0, 9, =9, ~BT'F(p,), k=0, (1.3)

where B € A(X). The authors have proved in [1] the following a posteriori
convergence result for this kind of method.

Theorem 4. (A posteriori convergence of (1.3) with Lipschitz derivative)
Suppose that O, F, B, ¢, € O, § >0, >0, m >0, and ¢ > 0 satisfy

(1) md < 1 and 4mlec < (1 —md)?;

(2) 1B F(p,)l| < c;

(3) O includes the closed disk Dy :={p € X : ||lp — o, || < 0,}, where

~ 1—mb— /(1 —md)? —4mlc
N 2m/ ’

O -

(4) F' : Dy — L(X) exists and is £-Lipschitz;
(5) [|1F"(¢,) — Bl < 6, B € A(X) and ||B~"|| < m.
Then F' has a unique zero ¢_ in Dy and for all k > 0,
k

v
— <
[0, wm\\fcl_vy

where

vi= (1 +mé — /(1 —md)2 —dmle) € [0,1].

If we choose
B = F(p,) (1.4)

in Theorem 4, then we get the following classical result.

Theorem 5. (A posteriori convergence of (1.1)—(1.4) with Lipschitz deriv-
ative) Suppose that O, F, ¢, € O, £ >0, m > 0, and ¢ > 0 satisfy
(1) dmle < 1;
(2) IF' (o) F()]| < 5
(3) O includes the closed disk Dy :={p € X : ||l — ¢, || < 0,}, where

1= v1—dmlc

Qo = 2ml ’

(4) F' : Dy — L(X) exists and is £-Lipschitz;
(5) 1" (o) Ml < m.
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Then F has a unique zero ¢__ in Dy and for all k > 0,

oo

’Yk

1—x

o, — vl <c

)

where

v:=1(1—-V1—4mlc) € [0, 3[.

An extension to the case of a Holder-continuous derivative is in prepa-
ration [4].

1.2 Nonlinear Boundary Value Problems

We are interested in applying Newton-type methods to solve nonlinear
differential problems like

—¢"+ape' =y in]0,1], ¢(0)=¢(1)=0, (1.5)

S =vinl0 1L @0 =0 =¢1)=0,  (L6)

~Ap+ R+ gole) =¥ in Q00 ], =0, (17)
= Apt g o)+ 5ale) = b in =0, 1[x]0, 1

@(ta )| =0, 90(07 ) = ¢O' (18)

N

In abstract terms, these problems enter the following setting. Let X
and Y be complex Banach spaces (both norms being denoted by || - ||),
let L : D(L) € X — X be a linear operator with bounded inverse
L' : X — D(L) (hence, L is closed), and let M : D(M) C YV — X
be a closed linear operator and N : X — Y a nonlinear Fréchet differ-
entiable operator such that N(D(L)) C D(M). We assume that L™1M
admits a continuous extension T : Y — X. Given ¢ € X, we are interested
in solving the problem

Find ¢_ € D such that Ly __ + MN(p_ ) = . (1.9)

In the case of (1.5), we identify X =Y = C°([0,1]), D(L) = {p €
d? d
C2([0,1)) : 9(0) = p(1) = 0}, L=~ D(M) = CH([0,1)), M = &
N(p) = %@2, and in (1.7), X := L2(Q), Y = XxX, D(L) := HZ(Q),
D(M) := H' (Q)xH'(Q), L := A, M :=div, N(p) := (f(¢),9(#))-
Applying L~ to both sides in (1.9) we are led to find the zeros of
F(p) =@+ TN(p) — L™y

We remark that
F'(¢) =I+TN'(¢).
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In the present application, (1.1)-(1.2) amounts to solving for ¢, , the
linear problem

(I+TN' ()., =T(N'(¢,)¢, — N(gp,)) + L', (1.10)

or equivalently,

(L+MN'(p, )i = M(N'(¢,)p, — N(p,)) + ¢ (1.11)

and, if ¢, is chosen such that N’(¢,) = O, then the computation of ¢,
using (1.1) and (1.4) may be either explicit:

P =L = TN(p,), (1.12)
or implicit: Ly, , :=1¢ — MN(p,).
1
For problem (1.5), (L™ 1¢)(s) := / k(s,t)p(t) dt, where
0

(5,) = s(1—t) f0<s<t<l,
MSU= 11 —s) fo<t<s<l.

Integrating by parts, we find that for ¢ € X and s € [0, 1],

s 1
(Te)(s) :=(s— 1)/ o(t) dt + S/ (t) dt.

It follows that we may choose ¢, := 0, ¥(s) =1, m, = 1, £ = |a|/2,
¢, = |[L71]| = 0.125. The iterative process defined by equation (1.10)
amounts to a Fredholm integral equation of the second kind to be solved
for ¢, -

For problem (1.6), L~ is as in the case of (1.5) but the kernel is now

§2
Z(t—-1), if s <t

K(s,t) = 2
’ t? st
5—st—|—7, ift <s.

Since M = I, T = L~'. Choose

0 =0, Yls)=p, my=1, L=2|L7"|=1/6,
¢ = IBIIL7" = |1/12.

Following Theorems 1 and 2, sufficient conditions on the data for the
convergence of the iterative methods in the case of problems (1.5) and
(1.6) are found to be |a| < 8 and || < 18, but in practice convergence still
holds in less restrictive situations (see Table 1). The trapezoidal composite
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rule with 100 subintervals has been used for computational purposes. The
integral equation (1.10) has been solved using the Fredholm approximation
as it is described in [2]. Another application can be found in [1].

In the case of problem (1.7), we have taken

fle) == %sﬁ g(p) =0,

+1 if max{|z — 0.5],|y — 0.5} < 0.25,
—1 otherwise,

o = 10,000,
Y(z,y) = {

and chosen the Newton—Kantorovich method (1.1)—(1.2).
The computation of ¢, , amounts to the resolution of the partial differ-
ential equation (1.11):

0 dp .
_A(karl + a% ((pk @k+1) = ap, a; +v in Q, ¢k+1’ag =0

This problem has been solved numerically using central second-order finite
differences with constant step 0.04 both in z and in y (see Table 1).

Table 1.
Problem (1.5) (1.6) (1.7)
Data a = 5000 B =20 o = 10,000
Method (1.10) (1.12) (1.11)
k [F (@)l £ (@)l [
0 1.3x107¢ 1.7x107 ¢ 1.9x1072
3 4.1x107% | 4.7x107* 2.3x1072
6 7.2x107% | 2.1x1077 7.1x10~%
8 2.1x10716 | 1.3x107° 2.2x1077

The nonstationary problem (1.8) can be treated in the preceding frame-
work when the derivative with respect to time is approximated by a finite
difference in an implicit way. For example, with the functions f and g
defined before, using (1.1)—(1.2), and setting W := I — 7A, we get

Wl 4 ar = (plmttl glmtal) — gl 1) 22

m m—+1
k41 oz +§0[ ]+7—1//[ +]7

aw Last

[m+1]  _ [0] 0 [m+1] [m]
=0 = =
(pk+1 o y P ¢, Yo Plast

where 7 is the time mesh size, o[ denotes the last NewtonKantorovich

Last

iterate at instant number m, and Y (z, y) = ((m + 1)7, 2, y).
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Satisfactory numerical computations have been done with a = 1000,
__J-10 if|z—0.5<0.1and |y—0.5 <0.1,
vt y) = {-HO otherwise,
+1 if |z — 0.5/ <0.1 and |y — 0.5] < 0.1,
Doy {11 K05 <01t y-031

+0 otherwise,

a time step 7 = 0.001, m € [0,10], and n = 19x19 = 361 points in .

1.3 Spectral Differential Problems

We consider here the application of Newton-type methods to solve a differ-
ential spectral problem. For this purpose, let X be a complex Hilbert space,
L:D(L) C X — X a linear operator with compact inverse T': X — D(L)
and domain D(L) dense in X, in order to ensure the existence and unique-
ness of the adjoint operator L*. For integers p > 1 and m > 1, I,

denotes the identity matrix of order m, for =z := [z1,...,2,] € X™,
Y= [Y1,...,yp] € XP, < zl|y > (4,7) :=< xj,y; > defines a Gram ma-
trix, the natural extension of L to X™ is Lz := [Lxy,..., Lxz,,] and, for

O € O™, 50 =[5 0, )i, > O, )] € X7.
=1 =1

We state the m-dimensional spectral problem for L as follows: Given
¥ e X™ find ® € X™ such that

Lo - < LT >=0, <OT>=I,. (1.13)

Let M := Span(®) C X. Equations (1.13) translate the fact that M is
invariant under L and imply that the m elements in ® are linearly inde-
pendent, as well as those in W. Moreover, the matrix < L®|¥ >e €™*™
represents the restricted operator L’M7M : M — M, ¢ +— Lp with re-
spect to the ordered basis ® of M, independently of the choice of the adjoint
basis ¥. Obviously, A := sp (L‘MM) = sp(< L®|¥ >). In many applica-
tions, A is a singleton containing a multiple possibly defective eigenvalue of
L or a cluster of such eigenvalues, which will be approximated by a cluster
of eigenvalues of an approximation of L (see [2]).

The product space X" is a Hilbert space with the Hilbert—Schmidt
inner product < x,y >:= tr < z|y >. For more details on notation and
properties of this kind of formulation, the reader is referred to [2].

Applying T to both sides in (1.13) we are led to compute the zeros of the
nonlinear operator F : X™ — X™ defined by F(x) :==z — Tx < z|L*V¥ >
whose Fréchet derivative is F'(x)h = h —Th < z|L*U > —Tx < h|L*¥ >.
It follows that ¢ := 2||T'|| ||L*¥|| is a Lipschitz constant of F’ over X™. The
iterative process defined by (1.1)-(1.2) amounts to solving for ®,_ -

O, —Td,  <O|LV>-Td <&  |L°U>=-Td <& |LV>.
(1.14)
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If T is not available for computational purposes, we apply L to both sides
of equation (1.14) and we get the Sylvester equation
(I-P)LD,, A —@

k41 k41

< L® |V >=—PLd,, (1.15)

where Pz := ®, < z|¥ >. If &, is chosen so that < &,|¥ > = L, then
(P,)r>0 is a sequence of projections along W,
The iterative process defined by (1.1)-(1.4) amounts to solving for ®, -

¢, TP, <@, L'V >-TP, A <LV >
=T®, (<D, |L°Y > —-< O |L"Y >)-TP, < P, |L*"TY > . (1.16)

The choice of ¥ and ®, may involve spectral computations on an ap-

proximation T of T. For instance, ¥ and ®, may be chosen to be the exact
solutions of the approximate problem

To, =0, <TO|U > TU=0<TO|U>" <&¥>=I,.

Then < T7!'®,|¥ > = < T®,|¥ >~ since both of them are equal to
the unique matrix representing in the basis @, the inverse of the restricted

operator T|MU My My — My, where My := Span(®,) is invariant under

0

T. We may interpret T-! as an approximation of L and replace equation
(1.16) with

®,,, —Td, <T®, |0>"1-Td,  <Td ¥ >""
=TO (<T®,|¥ > —<Td |¥>1)—Td, <Td, |V >"1 (1.17)

If the global multiplicity of the spectral set A is m = 1, then all the Gram
matrices are scalars, and equation (1.17) reduces to one of the algorithms
presented and studied in [5].

Again, if T' is not available for computational purposes, apply L to both
sides of equation (1.16) and get the Sylvester equation

(I—P,)L® o, <L®|V>=PL® —d,)—PLd,. (1.18)

k+1 T k41

Both (1.15) and (1.18) can be solved numerically through a weak for-
mulation method:

Suppose there exist a Hilbert space H with inner product < -,- >,
forms a : HxH — € and b : HxH — (', and linear bounded operators
A € L(H) and B € L(H) satisfying a(p,v) = < Lp,v > = < Ap,v >,
for all (¢,v) € D(L)xH, and b(u,v) = < u,v > =< Bu,v >, for all
(u,v) € HxH. Then this leads to the weak problem: Find ®, , € H™
such that, for all v € H™,

k+1

a’(¢k+1 "U) - b(q)k |v)a(q)k+1 |\Ij) - b(q)k-H |U)a‘(q)k ‘\I}) = _b(q)k ‘v)a(q)k |\I/)7
(1.19)
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where the extension of a (and b) to H™xH™ is defined in the obvious

way: For any positive integers p and ¢, if u := [uq,...,u,] € HP and
vi=[v1,...,04] € H?, a(u|v)(i,]) = alu;,v;).
In terms of operators A and B, the weak problem reads: Find ®,,, €
H™ such that
(I-Q,)A®,  — B,  <A® |V >, =-Q AP, (1.20)

where Q,z := B®, <z|¥ >,z H™.

Consider the case of a simple eigenvalue, that is m = 1, A = {\},
® = [¢], ¥ = [¢]. The finite element method builds an approximation
of the solution of (1.20) which belongs to a finite-dimensional subspace

H, := Span{e, , : j € [1,n]} of H. This means that ¢, := > x, (j)e, ;.
j=1

These elements of H,, satisfy a discretized formulation of (1.20) obtained

by performing the inner product of each member with e, , for i € [1,n].

If ¢ is chosen in H,: 9 := ) c(j)e, ;, we get a system of linear equations

n,j

j=1
in the unknown x,,, € €™
[(I-Bx,c)A -\ B]x,, =—-\Bx,, (1.21)

where A, B € €"*" and A\, € C are defined by A(i,j) = a(e, e, ,),
B(i,j) :=<e, ;,e,, >, A, := c*Ax,. We remark that, if Ay # 0, then the
normalizing condition < ¢, ,9¥ >= 1 is hereditary and reads c*Bx, = 1.
The matrix B is symmetric positive definite. Let B2 denote its symmetric
positive definite square root, whose inverse will be denoted by B~ %. Define
the sequence y, := B2x, and multiply each side of (1.21) by B~2 on the
left. Setting A= B_%AB_%, P, :=1y, c* we get the inverse-iteration-like
system

[(I - Pk)A - )\kI] Yir1 = _)\kyk' (1'22)

In the general case of a multiple eigenvalue or a cluster of eigenvalues
we find a Sylvester matrix problem: if
en = e = e, Xy,

wirene ], Xpe o™, @

Ce ™™, U:=e,C,

k

then putting v = e, in (1.19) and defining
A :=aleplen), B :=b(eylen), O, :=C"AXj,
we get a generalization of (1.21):

(I - BX,C*)AX,,1 — BX; 10, = —BX,0,.
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If A is a singleton containing a multiple eigenvalue A of L, then the
sequence defined by A, := (1/m)tr©, converges to A as k — oo, if the
Newton iterations are convergent.

Consider for example the weak version of equation (1.15) in the case of
the elementary one-dimensional model problem:

= L*([0,1]), H:=Hy([0,1]), Lp:=—¢",

<> {p € X ¢ € X, p(0)=0= (1)},

when the discretization procedure is the finite element approximation with
hat test and basis functions. Then A and B are defined by

A(i, ) ::/0 e (s)e! (s)ds, B(i,]) ::/O e, (s)e, . (s)ds.

If the hat functions are defined in correspondence with a uniform grid with
1
n + 2 points and mesh size h,, := P then A and B are real symmetric
n

tridiagonal matrices of order n:

1 N
A= h—tridiag(—l, 2,-1), B= F‘mdlag(l,él7 1).
n

Practical convergence is shown in Table 2 through the relative residual
at each iteration in the L2-norm. The grid has 249 interior points and the
approximate eigenspaces converge to the eigenspace corresponding to the
simple eigenvalue A = (167)2.

Consider now equation (1.20) for the two-dimensional model problem
described by Q :=]0,1[x]0,1[, X := L*(Q), H := H}(Q), Ly := —Agp, and
D(L):={p € X :Vp e X x X, ¢pg = 0}, when the discretization proce-
dure is the finite element approximation with hat test and basis functions
over a uniform triangulation with n := m? interior points and mesh size
hm :=1/(m + 1), both in x and y. Then A and B are given by

1 1
)=//vamw»wmmmmw
0 0

1 1
B@ﬁ:AAQJawmmwmw

A = tridiag(—=L, A, —L), A, := tridiag(—1,4,-1),

It follows that

2

h
B .= ﬁtridiag(G,—27BmaGm)a

B, := tridiag(1,6,1) and G,, := tridiag(0,1,1).



1. Newton-type Methods for Nonlinear Problems 13

Table 2. Table 3.
) || Residual || . || Residual ||
Iteration _ Iteration _
|| Tterate || || Tterate ||
0 1.82E — 00 0 1.64F + 01
8.31F — 09 2 5.10F — 05
8.03F — 14 3 4.54F — 12

Computations have been carried out with a bidimensional uniform grid
with 19 x 19 = 361 interior points and we approximate an eigenfunction
corresponding to the exact eigenvalue A = 872 of L. Practical convergence
is shown in Table 3 through the relative residual in the L?-norm at each
iteration.

1.4 Newton Method for the Matrix Eigenvalue
Problem

When computing a Schur form of a square complex matrix, the Newton-
type methods constitute an alternative to the commonly used QR algorithm
or can be implemented in a combined strategy. In order to approach a Schur
form of a complex square matrix by a Newton-type method let us introduce
the real matrix operators:

(MG i<
UM) (i, j) = {() otherwise,

DM)(i, ) = {() otherwise.

Let A, B be matrices in IR"*" such that Z := A + iB. Schur’s theorem
states that there exist Uy, Voo in IR™*™ and X oo, Yoo in Im(Uf), the space
of upper triangular real matrices of order n, such that

Qo =U, +iVy, Tui=Xo +iYe

satisfy

It can be easily checked that, if D is a diagonal unitary matrix, then
D*T D is still upper triangular. In other words, Q.,D is a unitary ma-
trix which triangularizes Z as well. Hence, D can be chosen so that Qs
has real diagonal entries: D(V) = O. These conditions correspond to
the system of matrix equations

AU, —~U,.X, -BV. +V.Y, =0,
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BU, — U,Y, + AV, — VX, =0,
UULUL+V]IV, -1 :=0,
D(Vo) +U(ULV, - V]IU,):=0.

The real linear product space B := IR™*" x IR"*" xIm(U) xIm(U) appears
to be the domain for the nonlinear operator F' : B — B,

[U,V,X,Y]— [AU-BV - UX + VY,BU - UY + AV — VX,
UUTU+VTIV-I),DV)+UUTV-VTU).

For example, if

0 0 1
A=]10 1 0f,
-1 0 0
with spectrum {1,1, —i}, and if
1 1 0 0 1 0 0 1
XOZYO I:O, UO =—10 1 0 s V() =—10 1 0 s
V2 0 0 1 V2 1 00

then Newton’s method converges in 6 iterations and the QR algorithm in
15 iterations.

Both theoretical and practical aspects of this approach are being studied
by the authors but some a priori convergence results are already available:

Theorem 6. (A priori convergence of Newton’s method for a Schur form)
Suppose that Z has distinct eigenvalues and that there exists a unitary
matriz Qoo triangularizing Z such that Qo (4,5) € IR for all j, and

[T QwG.4) #0.
j=1

Then the hypotheses of Theorem 1 are satisfied.

The proof of this assertion can be found in [3].
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2 Nodal and Laplace
Transform Methods for
Solving 2D Heat Conduction

Ivanilda B. Aseka, Marco T. Vilhena,
and Haroldo F. Campos Velho

2.1 Introduction

The reduction of the computational effort is a permanent search for en-
gineering and science problems. This feature can be reached during the
modeling process (simplified models) concerning a particular application.
For example, when designing a chamber, the focus is on the minimization
of temperature changes (insulated room). One does not need to know the
temperature field for the entire physical domain (3D), there is only interest
in the temperature level inside the room driven only by the heat flux. This
problem is built up as a multi-layer heat transfer problem.

The nodal method is particularly appropriate when we are more inter-
ested in flux quantities than numerical values of a specific variable for the
entire domain. The nodal method has appeared in the transport theory
context, but the same methodology can be used in other applications, such
as heat transfer and diffusion processes. The nodal method consists in the
integration (averaging) with respect to one or more space variables. The re-
sulting equations (integrated, or averaged) are the nodal equations, where
boundary conditions are embedded in the equation system. The properties
on the boundaries, expressed in the nodal equations, can be approximated
by lumped analysis [1]. Finally, a time integration could be applied to
the lumped system to obtain the solution. The Laplace transformation is
employed here to perform the time integration. This procedure allows a
semi-analytic result for the time integration. The combination of the nodal
and Laplace transformation methods has been employed in the transport
of neutral particles (see [2]-[4]).

The nodal method technique associated with the lumped procedure and
the Laplace transformation is applied to a two-dimensional (2D) multi-
layer heat transfer problem. The lumped solution is compared to the finite
volume method used in [5]. For the present work, the Hermite numeri-
cal integration scheme is used for representing the boundary conditions in

The authors are grateful to the CNPq (Conselho Nacional de Desenvolvimento
Cientifico e Tecnolégico) and to FAPERGS (Rio Grande do Sul Foundation for
Research Support) for their partial financial support of this work.
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the nodal equations. The Hermite schemes are also compared with the
temperature on the boundary, in which it is expressed as the temperature
average.

2.2 Nodal Method in Multi-layer Heat Conduction

The heat equation is considered in the parallel multi-layer problem under
the assumption of a perfect thermal contact along the interfaces © = z;,
i = 2,3,...,n. Each layer ¢ is considered homogenous, isotropic, and as
having constant thermal properties (p;, ¢p,, and k;). Initially, each layer
has temperature T;(z,y,0) = F;(x,y) at ¢; < x < ;41 and y; < y < y» for
1=1,2,3,...,n and t = 0. For a given time ¢ > 0, the heat is transferred
by convection at the four boundaries. The heat transfer coefficients at the
boundaries = 1, * = xpy1, ¥ = y1 (bottom) and y = yo (top) are,
respectively, hi, hny1, he, and hg. Heat sources and sinks will not be
considered here.

The mathematical formulation of this heat conduction problem for each
layer is expressed as

O Ti(x,y,t) | OPTy(z,y,t) 1 ITi(x,y,t) (2.1)
Ox2 Oy? e ot ’ '

where © € (21, Tnt1), ¥ € (Y1, Y2), and ¢t > 0; here a; = k;/(p; Cp,) is
the thermal diffusivity, p; the density, Cp, the specific heat, k; the thermal
conductivity, and ¢ = 1,2,...,n are the indexed layers. Equation (2.1) is
associated with the following boundary, interface, and initial conditions.

e Boundary conditions in the z-direction, with y € (y1, y2) and t > 0:
8T1 (-T7 Y, t)
kY

ox

0T, (z,y,t)
ox

e Boundary conditions in the y-direction, with = € (21, 2,41) and ¢t > 0:

=h[fi(t) — Ti(z,y,t)] at ==z, (2.1a)

kn - hn—i—l[f7z+1(t) - T,L(J?, Y, t)] at x = Tn+1- (21b)

_sz = hC[fc(t) - T‘z(xa Y, t)] at Y =1, (21C)
k; 8Tz(;;yﬂf) _ hd[fd(t) _ Ti(.ﬁ, Z/,t)] at y = yo. (2.1(1)

o Interface conditions (i = 1,2,...,(n — 1)), with y € (y1, y2) and ¢ > 0:
T’i('ra Y, t) = E+1($7 Y, t) at x = Tit1, (216)

ki aTz(x? Y, t)

-k, aTiJrl(x»:%t)
oz i+l oz

at r = Tit1- (21f)
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e Initial conditions, with y € (y1, y2) and z € (21, Tpt1):
Ti(x,y,0) = Fi(z,y), i=1,2,...,n. (2.1g)

Integrating (2.1) in the y-direction between y; and yo and multiplying
by 1/(Ay) results in the partial differential equation (for the variables x
and t)

8271-(30715) + 1 aﬂ . GTZ o ian(%t)
Ox? Y2 —y1 | Oy Ay o Ot
y=y2 y=y1
where 7;(z,t) fy2 (z,y,t)dy and Ay = ya — y1. This is called

the nodal approach for thls problem Applying the boundary conditions,
we obtain the new equation

627'i hc hd
— —T — —T
al’Q kz z(xay%t) kz z(xaylat)
1 87'7; 1

Boundary conditions emerge in the nodal formulation. Some approx-
imations need to be described to represent these terms. Table 1 lists a
number of characteristics of the multi-layer region.

Table 1. Some characteristics of the multi-layer region.

Layer Thickness [mm] & [Wm=tC~! o [m?s7!]
Layer — 1 25 0.692 4.434 x 1077
Layer — 2 100 1.731 9.187 x 1077
Layer — 3 25 0.043 1.600 x 10~¢
Layer — 4 20 0.727 5.400 x 1077

2.2.1 Lumped Analysis: Standard Approach

Here, the standard (or classical) approach is to assume that the tempera-
ture at the boundaries y = y; and y = y, is equal to the average tempera-
ture; that is,

Ti(xayht) zTi(z7t) ) (23)
Ti(z,y2,t) = (2, 1) . (2.4)
Substituting (2.3) and (2.4) in (2.2), we obtain for the average temperature
7; the simplified formulation
0? he +h 1 Ori(z,t 1
7_M Ti($7t):— T(.’II )_
0x? Ayk; o; Ot Ay k;

(heT, + haTy(t)) .
(2.5)
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In the next section an improvement will be addressed. The boundary
conditions will be approximated by a function of the average tempera-
ture, that is, T(x,y1,t) = f[Tay(t)] and T(z,y2,t) = f[Tuwu(t)], where the
function f[T,,(t)] is determined from the Hermite approximation for the
integrals.

2.2.2 Lumped Analysis: Improved Approach

The Hyo/Ho,o approximation. Considering the integrals defining the

average temperature and the heat flux (i =1,...,n)
1 Y2
Ay/yl Ti(a.y.1) dy = 7:(a. 1),
/yy P00ty — 3o pm.0) = Tl

and using trapezoidal quadrature for the integrals, we derive the expres-
sions (i =1,...,n)

1
Ti(z,t) & E[Ti(ilﬁyl, t) + Ti(z,y2,1)]
1[0T; oT;
Ti $7y2at)_Ti($7Zy17t %|: ! ’ :|
( ) 2 8y ay Y=
After some manipulation, and employing the boundary conditions (2.1c)
and (2.1d), we obtain the boundary conditions in the form (i =1,..,n)

Yy=y1

2 Ta(t) — heTe
P =2Ay[ e+ [

2.
Ak; + he + hy 4ki+hc+hd:|’ (26)
2 T, — h.T,
ki + hg :|T(l‘ P |:hd a(t) — heTe

T, _9A . 2.7

Clearly, (2.6) and (2.7) are improved expressions. Finally, substituting
these expressions in (2.2), we arrive at the Ho o/ Ho,0 approach

827—1-(3;‘, t) 4(ki((hc + hd) + hChd)Ti(x, t)

02 ki(4k; + ha + he)
187’i 1 hc—h

_1on T, + hyT, __fezha
o 0t~ Ak, |eTet halalt) = e

(haTa(t) — heTe)|.
(2.8)
The H,./Ho, approximation. As above, the trapezoidal quadrature

is used to obtain the approximation H;; for the average temperature,
while the approximation Hy o is employed to estimate the heat flux. From
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this consideration, the relation between the average temperature and the
temperature at the boundary is
y=y2:|

On applying the boundary conditions (2.1c) and (2.1d) to the above
equation and using the Hy ¢ approximation, we find that the temperatures
are expressed as (i =1,...,n)

oT;

1 1 [8Ti 0T
Yy=uy1 6y

Ti(x’t) = E(Tih}:yl +n|y=y2) + E 87:9

U w U
Ti(z,y1,t) = VTi(x,t) +t oV (haTy(t) + hT,], (2.9)
where
U= 12]€1Ay(2k2 + hc),
W = (6]431 + Ayhc)(thd(t) — thc),
and
Z X Z
) - 4= 2.1
Tz(xay%t) VTl(:r?t) Vv + 12,V [thd(t) + thc} ) ( 0)
where

Z = 12k; Ay(2k; + ha),
X = (6k; + Ayhg)[haTa(t) — heTe].
Expressions (2.9) and (2.10) represent the average temperature and the

temperature at the surface for the H; 1 /H o approximation; therefore, the
Hi1/Hp, formulation is written as

827'1'(’13, t) 24(klhc -+ klhd —+ hchd)
0r2 B 7(@,1)

L@ L haTae)

(e 7] ot —Aykz
+ (haTu(t) — o) | ( g+ Ay b
dtd clc D B % Yhe

1 hgTa(t) + h T C A
Agks 12k, hey +hag |-

(6k; + Ay hq)

(2.11)

We now have the set of 1D differential equations (2.5), (2.8), and (2.11)
to solve, subject to the boundary conditions

_kl 87-1 (J?, t)

o = haTo(t) — mi(x,t)] at z=mq, t>0,
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OTn(x,t
knw = hp|Tp — n(x,t)] at ©=mzpq1, >0,
or
the interface conditions (i = 1,2,...,n— 1)

Ti(z,t) = Tipa(z,t) at T =iy, t>0,

ori(x,t Otig1(x,t
k; la(x ) = ki+1 H_a:i ) at T =xi41, t> 0,
and initial conditions (i = 1,2,...,n)

Ti($70> = G()’i(x), T, <x < Tig1,
where

1 Y2
%mzﬂfmmwy
Y1

2.2.3. Time Integration: Laplace Transformation Method

The Laplace transform of a function 7;(x,t) is defined by

o0
Ti(x,8) = LT (z,t)} = / 7i(z,t) e st dt.
0
Applying the Laplace transformation to the nodal equation results in

dQT(“)_(

dx?

1 1
B + Oi)Ti(an) = —O:_Gmi(x) - {Aykl] Vi (2.12)

which satisfies the transformed boundary conditions and the interface con-
ditions (i = 1,2,3). The parameters §; and ~; are expressed as

he+h

+ 0 for the standard approach,
4lk; Ay (he + h heh

Bi = [ y (he + ha) + a] for the Hy/Ho,o approach,

k; (4]@‘1 + hg + hc)
hdUdown + thupper

for the Hy 1/Ho,o approach,

_ T,
haTa(s) + hc? for the standard approach,
= Tc hd - hc Tc el
(o) + 0% ) = gt (e =Tt

for the Hy 0/Ho,0 approach,
haZ(s) — hew(s)
for the Hl,l/HO,O approach.

_ T.
[thd(s) + hcs} +
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The solution of (2.12) can be written as

7i(x, ) = Aje % 4 Biefti®

—Rix z Gos 1

- 62R / eRié{ 0(’1.(5) — (Ayk‘> ’71(5)} d¢
eRi:E x R GO,’L(E) 1 v

" 2R /z ‘ { @ (Ay k‘i> %(3)} “

where R; = /B; + (s/a;) and e %i® and ef® are linearly independent
functions. Another representation for this solution is

ﬂ'(.]?, S) = Aie_Riz + BiBRII + Il($)
_ 7i(s) {2 — e~ Rilz—zi) _ e_Ri(xi_x):| ,

where

LT[ p
Ii(z) = SR {/ e Mile=8) Gy (&) dé

- /”” efi@=9 Gy ,(€) dﬁ} .

The coefficients A; and B; (i = 1,2, 3,4) are determined from the bound-
ary and interface conditions, which yield a linear system.

Finally, the solution 7;(x,t) is obtained by applying the inverse Laplace
transformation, that is,

1 c+joo
7i(z,t) = %/ 4 e Ti(x, s) ds.
c—joo

Changing the variable s = p/t and using a Gaussian quadrature formula [6]
for the Bromwich integral yields

7i(x,t) = —

1 /c’+joo e ($ p/t
275 J.

dp Nz:w;f—TZ x, p/t),

/—jOO

where ¢/ = ¢/t. Numerical values for the weights wy and nodes pj, can be
found in the literature [7]. Substituting the variable s by py/t allows us
to compute the integration constants A; and B; by solving 4 x n linear
systems (n is the quadrature order for numerical inversion of the Laplace
transform) to obtain 7;(z, t).
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2.3 Numerical Results

Our numerical example consists of a four-layer region. The whole domain
is 17 cm (width) x 100 cm (height). The features for each layer are dis-
played in Table 1. The external and internal convection coefficients are,
respectively, h. = hqg = 16.95 Wm~2C~! and hy, = h, = 8.26 Wm—2C~!,

The temperature inside the chamber is assumed to be constant at
T, = 24°C, while the external temperature is changing with time—a diur-
nal cycle, according to the sun-air temperature. This is a fictitious tem-
perature, where the solar radiation is taken into account [8]. The data
for the sun-air temperature (Ts) are those for 40°N latitude on July 21
and a/hy = 0.026 (see Tables 2 and 3). In order to have a continuous
function for Tsa, a piecewise polynomial interpolation is used with 5 in-
tervals in a day: [00:00-05:00], [05:00-12:00], [12:00-16:00], [16:00-19:00],
and [19:00-24:00].

Table 2. The sun-air temperature for a vertical surface.

time [h] temperature [°C] time [h] temperature [°C]

1 25.430 13 40.446
2 24.880 14 46.682
3 24.440 15 50.860
4 24.110 16 52.350
5 24.000 17 50.618
6 25.104 18 43.948
7 26.382 19 31.416
8 27.918 20 29.830
9 29.764 21 28.620
10 31.700 22 27.520
11 33.752 23 26.640
12 35.850 24 25.980

Table 3. The sun-air temperature for a horizontal surface.

time [h] temperature [°C] time [h] temperature [°C]

1 25.430 13 54.642
2 24.880 14 53.624
3 24.440 15 50.886
4 24.110 16 46.604
5 24.000 17 41.128
6 25.104 18 35.290
7 26.382 19 31.286
8 27.918 20 29.830
9 29.764 21 28.620
10 31.700 22 27.520
11 33.752 23 26.640
12 53.946 24 25.980



2. Nodal and Laplace Transformation Methods 25

For the initial condition, the function Gy ;(x) is represented by a second-
degree polynomial, which is in good agreement with the true initial temper-
ature field. Here, the same periods of time are used to split the day. Each
period represents a new evolution problem, where the end of a period is the
initial condition for the next period, and so on. The least square estimation
was used to compute the polynomial coefficients for the interpolation.

Table 4. The heat flux (W) for the first, second, third, and fourth days, from the
H,1/Ho,o approach.

hour Dayl Day2 Day3 Day4

1 0.1269 10.4372 10.5311 10.5319
2 0.3013  8.9478  9.0250  9.0256
3 0.4548 7.6100 7.6733 7.6738
4 0.5204 6.4112 6.4632  6.4637
5 0.5074  5.3486  5.3913  5.3917
6 0.4897  4.4660 4.5011 4.5014
7 0.5472  3.8123 3.8411 3.8414
8 0.7888  3.4698  3.4934  3.4936
9 1.2567  3.4580  3.4774  3.4775
10 1.9635 3.7709  3.7868  3.7870
11 29075  4.3915  4.4046  4.4047
12 4.6784 5.8969 59076  5.9077
13 6.5352 7.5356  7.5444  7.5445
14 83510 9.1724 9.1796  9.1797
15 10.5553 11.2298 11.2357 11.2358
16 13.1129 13.6667 13.6715 13.6716
17 15.6895 16.1442 16.1482 16.1482
18 17.8605 18.2338 18.2371 18.2372
19 19.1369 19.4434 19.4461 19.4461
20 19.0072 19.2589 19.2611 19.2611
21 17.5949 17.8016 17.8034 17.8034
22 15.7441 15.9138 15.9153 15.9153
23 13.8571 13.9964 13.9977 13.9977
24 12.0699 12.1842 12.1853 12.1853

The average heat flux for the first four simulation days is shown in
Table 4. After the fourth day, the transient processes disappear. Only
the results obtained employing the H; 1/Hy o approach, which produces
better results, are shown. For comparison, Table 5 shows the heat flux
for the fourth day computed using the finite volume method (FVM), the
Gauss—Laplace transformation scheme (G-L), and the method developed
here with the H; 1 /Hy o formulation and 8 quadrature points for numerical
inversion of the Laplace transform. Both the FVM and G-L approaches
use the finite volume method for domain decomposition, but the FVM uses
the forward Euler method for time integration, whereas the G-L uses the
Laplace transformation with numerical inversion.
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This method also allows us to calculate the temperature inside the wall.
Table 5. The heat flux (W) for the fourth day, from FVM, G-L, and Hi,1/Ho,o-

hour FVM  G-L  Qpu,, /1,

1 10.188 12.652  10.531
8.686 11.223 9.025
7.339  9.887 7.673
6.140  8.643 6.463
5.093  7.492 5.391
4.295  6.422 4.501
3.802  5.497 3.841
3.644  4.813 3.493
9 3.833 4.417 3.477
10 4.357 4.318 3.787
11 5.195  4.513 4.404
12 8200 4.394 5.907
13 10.602 4.593 7.544
14 12.323 5.490 9.179
15 14.255 7.166 11.235
16 16.194 9.889 13.671
17 18.010 13.038  16.148
18 19.318 16.193  18.237
19  19.818 18.581  19.446
20 19.250 19.339  19.261
21  17.629 18.587  17.803
22 15.655 17.214 15915
23 13.689 15.672  13.997
24  11.854 14.132  12.185

0 O Uk W

2.4. Final Remarks

Starting from a lumped analysis, where simplified models are designed, this
paper introduces a semi-analytic approach, combining the Laplace trans-
formation and lumped approach. In addition, three different schemes for
lumped analysis are considered, and the results are compared against a full
numerical formulation based on the finite volume method.

The method presented in this paper is effective for computing the heat
flux through the wall, and it reduces the computational effort. One re-
markable feature of this new method is that domain discretization is not
necessary. The Gaussian approach for numerical inversion of the Laplace
transform performed well.

Ours is a new procedure for this problem, which has until now been
solved only by using fully standard numerical schemes. The application of
this method to a 3D domain and other orthogonal coordinate systems is
straightforward.
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3 The Cauchy Problem
in the Bending of
Thermoelastic Plates

Igor Chudinovich and Christian Constanda

3.1 Introduction

The main advantage of plate theories is the reduction of the original three-
dimensional problem to a two-dimensional mathematical model. This not
only makes the essential effects of the phenomenon of bending more promi-
nent, but also simplifies the analytic arguments and the numerical com-
putation algorithms. Starting with Kirchhoff’s, many such theories have
been proposed, each more refined than the preceding one in terms of math-
ematical sophistication and range of results. In this paper, we study the
initial value problem for a very large (therefore, mathematically infinite)
elastic plate with transverse shear deformation, as described in [1] and later
generalized in [2] to account for thermal effects. We use the linearity of the
governing equations to split the full investigation into two cases, namely
that of homogeneous initial conditions and that of a homogeneous system.
We show that the solution of the model can be represented in terms of
some “initial” potentials with densities related to the prescribed data.

The corresponding problem for adiabatic plate deformation was dis-
cussed in [3].

3.2 Prerequisites

Suppose that the plate occupies a region R? x [~hg/2, ho/2], ho = const,
in R®. The displacement field at a point 2’ and t > 0 is v(a’,t) =
(v1(2',t), va(2’, 1), v3(2’,t))", where the superscript T denotes matrix trans-
position, and the temperature in the plate is 7(2/,t). If 2’ = (z,x3),
x = (71,72) € R?, then for a plate with transverse shear deformation we
assume [1] that

v(a,t) = (zsuy (2, 1), x3us(x,t), ug(x, )"

and use the temperature “averaged” across the thickness by means of the
formula [2]
h0/2
hg

x37(x, x3,t) drs, h%= T2

U4(f1;, t) = h2h0
—ho/2
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Tlgc.sr;i Uz, t) = (u(z, )Y ug(z, t)T, ulz,t) = (ui(x,t), uz(z,t), us(z,t))T,

Bod2U(z,t) + B0 U (x,t) + AU (z,t) = Q(x,t), (x,t) € G,  (3.1)

where G = R? x (0, 00), By = diag{ph?, ph?, p,0}, 0; = 8/0t, p = const > 0
is the density of the material,

0 0 O 0 h2781
0 0 O 0 A h2~0
B]_ = 5 A = 7 )
0 0 O 0 0
’1781 7782 0 ! 0 0 O —A
7h2/LA — h2(>\ + u)&f +u *h2(>\ + ,Lt)alag /J@l
A= —h2(\ + 1) 0102 —h2uA — h2(N+p)o3 + . pos |,
—po —p02 —pA

On = 0/0n, o = 1,2, 1,5, and v are positive physical constants, A and
u are the Lamé coefficients satisfying A + pu > 0, p > 0, and Q(x,t) =
(q(x, t)T> Q4(957 t))T7 where q(CE, t) = (ql ($7 t)a CI2(337 t)u CIS(% t))T is a combi-
nation of the forces and moments acting on the plate and its faces and
qa(z,t) is a combination of the averaged heat source density and the tem-
perature and heat flux on the faces.
In terms of smooth functions, the Cauchy problem for (3.1) consists in
finding U(z,t) € C*(G), u € CY(G), us € C(G), such that
BydiU(z,t) + B10,U(x,t) + AU (z,t) = Q(x,t), (w,t) € G,
U(z,0) = Up(z), Owu(x,0)=1v(z), =R
where Up(z) = (p(2)",0(x))", o(z) = smﬁraf p2(w), p3(x))", and the
initial “velocity” ¥(x) = (1 (x),v2(x), ¥3(x))" are given.

For k > 0, we denote by Hj . (G) the Space of all four-component distri-
butions U(z,t) with norm

(3.2)

4
VIR e = /GQ’W{ITJ(SM)I2 +0U (@, )+ IVui(x,t)lz} dx dt,
G

i=1

or, equivalently,

) ~ 1/2
{/e_%t[(l + DU E ) + 10U )] dfdt} ,
G

where U(g t) (~(£ t) ( 7t)) (gut) = (ﬁl(é-vt)vﬂQ(fvt)vﬂB(gut))Ta

is the Fourier transform of U( ,t) w1th respect to .
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Let W(z,t) = (w(z,t)T,wy(x,t))T € C(G). Multiplying the ith equa-
tion in (3.2) by @w; and the conjugate form of the fourth equation by
h2yn~tw,, integrating over G, and adding the results together yields

[ (Bod2uw) + (Auw) + 156 s 0
G 2y wy, Aug) + W2y (wy, 9y divu) + h2y(Vuy, w)] dx dt

= / [(g:w) + h2777_1(w4,Q4)] dx dt, (3.3)
G

where By = diag{ph?, ph?, p}, (-,-) is the inner product in the vector space
C™, and (-,-) is the inner product in [L?(R?)]™ for any m € N. Using
integration by parts in (3.3) and the initial conditions from (3.2), we find
that

/ Bl/28 U, B &gw)o + W2y~ e N wy, Oyua)o
0
+ h2yn™ (Vwy, Vug)g — R2y(Vwy, Opu)o + h2y(Vug, w)o| dt
= (Bov, vow)o +/ [(q,w)o + WP yn~ " (wa, qa)o] dt, (3.4)
0

where 7 is the continuous trace operator from the Sobolev space of index
m € N and with weight exp(—2xt), ¢ > 0, of functions on G to the cor-
responding standard Sobolev space of index m — 1/2 of functions (vector
functions) defined in R?, and a(u,w) =2 [ E(u,w) dz, where
R2
QE(U, ’LU) = hQEo(u, w) + h2/,6(8QU1 + 61UQ)(82’(I)1 + 81’[172)
+ p[(ur + Orug) (w1 + 01w3) + (uz + Ogusz)(We + daws)],
Eo(u,w) = (A4 2p) [(91u1) (Dr01) + (Dauz2)(92102)]

A [(811“)(62’&12) + (82u2)(81w1)] .

It is easy to see that if f € C*(R?) and g € C°(R?), then (Af, g
a(f,g). Guided by (3.4), we say that U(z,t) is a weak solution of (3.2
U € H, ,(G) for some k > 0, U satisfies (3.4) for any W € C;°(G), a
YU = Up(x).

Theorem 1. The Cauchy problem (3.2) has at most one weak solution
U e HI,H(G)'

)o

cLHﬁII

Owing to linearity, the solution of (3.2) can be written as the sum of the
solutions of two simpler problems: the Cauchy problem for the homoge-
neous system (3.1) with the prescribed initial data and the Cauchy problem
for the nonhomogeneous system (3.1) with zero initial data.
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3.3 Homogeneous System

Suppose that Q(z,t) = 0. Then (3.4) becomes

/ la(u, w) — (33/2&5% Bé/Qatw)o + h2yn~ e (wa, Opua)o
0 + W2yn~ (Vwy, Vug)g — Ry (Vwy, Opu)o

+ hz’}/(VU4, ’w)o} dt = (Bo’(/J, ’yo’w)o. (35)

We want to find U € Hy . (G) satisfying (3.5) for all W € C(G) and
U =Uo(x) = (¢(x)",0(x))".

We consider a matrix D(z,t) of fundamental solutions for (3.1), that is,
a matrix such that

Bod2D(x,t) + B10:D(x,t) + AD(x,t) = 6(x, )1, (x,t) € R,
D(z,t) =0, t<0,

where I is the identity (4 x 4)-matrix and ¢ is the Dirac delta.

We write D(x,t) = x(t)®(z,t), D(&,t) = x(¢)P(&,t), where x(¢) is the
characteristic function of the positive semi-axis.

The initial potential of the first kind of density F(z) = (f(x)%, f1(x))T,

f(x) = (fi(z), f2(x), f3(x))T, is defined by

J(x,t) = (JTF)(x,t) = /D(x—y,t)F(y)dy = /fb(x—y,t)F(y)dy, t > 0.

RQ

The initial potential of the second kind of density G(z) = (g(x)", ga(x))",
g(l‘) - (gl('r)th(x)ag?)(x))Ta is defined by

E(z,1) = (EG)(x.1) = / 8Dz — y,t)G(y)dy

R2
- /8,5(1)(33 )G y)dy = O (TC)(x,1), > 0.
R2
Theorem 2. If ¢ € H3(R?), 0 € Hy(R?), and ¢ € H1(R?), and if, in
addition, f = Bo, fi =10 +ndivy, g = Boy, and g4 = 0, then
L(z,t) = (TF)(x,t) + (EG)(x,1)

is the solution of (3.5) in Hy (G) for any k > 0 and satisfies the initial
condition yoL = (pT,0)T and the estimate

1£ll1me < e{liells + 10112 + v},

where ¢ = const > 0 is independent of the data functions.
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We are interested in the the relationship between the smoothness of the
solution of the Cauchy problem and that of the given initial data. We

choose to examine this, for example, in the space H,, ,,(G) consisting of

elements U = (uT, uy)T with norm

m

i = { [ €72 [+ 1D 0P + 301+ el
G k=1

1/2
x (|oFa(g, 1)) + |af—1a4(§,t)|2)] dgdt} , meN.

Theorem 3. If
¢ € Hp1(R?), 0€ Hy(R?), o€ Hy,[R?*), m=12,
¢ € Hym-1(R?), 0 € Hap2(R?), 1 € Hypp3(R?), m >3,
and f = By, fi = % 0+ ndivy, g = Boy, and g4 = 0, then
L(x,t) = (TF)(z,t) + (EG)(x,1)
is the solution of (3.5) in H;ny,i(G) for any » >0, and
1Ll < clll@llmer +10m + 1¥]lm),  m = 1,2,

£l mc < clllllzm—1 + 10ll2m—2 + ¥ l2m-3), m >3,

where ¢ = const > 0 is independent of the data functions.

3.4 Homogeneous Initial Data

Let p(z) = 0(x) = ¢(x) = 0. Then the variational equation (3.4) takes the
form

/ Bl/zﬁtu B atw) + R2yn e (wy, Osug)o
° 4 h2777 Y(Vwy, Vug)o — h2y(Vwy, Opu)o + h2y(Vug, w)o | dt

w)o + h*yn~Hwy, qa)o] dt YW € CF(G)  (3.6)

and we seek for it a solution U € H; ,(G) such that 40U = 0.
The Laplace transform with respect to t of a function u(x,t) is

o0

i@, p) = / e Phu(z, ) dt.

0
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We consider the area potential U(z,t) of density Q(z,t) = (q(z,t)%,
qa(z, )T, q(x,t) = (q1(,1), q2(x, 1), g3(z, 1)) T, of class C°(G), defined by

U(z,t) = (UQ)(x,t) = /D(m —y,t—7)Q(y,7)dydr, (z,t) €G.
G

Let C, = {p=o0+it:0 >k}, k € R,and let k, [, m € R. We introduce
a number of necessary spaces of (vector or scalar) distributions, as follows.

(i) H,,(R?) is the standard Sobolev space, with norm

o = { Ja+ s|2>m|a<£>2d§}l/2.

R2

(ii) Hyp(R?), p € C, is the space that coincides with H,,(R?) as a set
but is endowed with the norm

1/2
el = { Javier +ipymaer dg} .

R2

(iii) Hé,k,n(R2) and Hﬁl,k,n
regarded as mappings from C, to H,,(R?), are holomorphic; they are
equipped, respectively, with the norms

o0
2 =sup [ (L4126, ), dr < o,

O>K
—0o0

(R?) are the spaces of functions 4(x, p) that,

oo

[, = 00 / (1+ [P e, )|, dr < oo,
(o K

— 00

where %(¢, p) is the Fourier transform of 4(x, p) with respect to .

(iv) HE™) (G) and HE) (@) are the spaces of the inverse Laplace

m,k,k m,k,k
transforms u(x,t) of 4(x,p) € Hﬁ7k7K(R2) and u(z,p) € Hﬁ,k,n(R2)» en-
dowed with the norms

[u]m;k,n;G = [U]m,k,m HU”m;k,fﬁ;G = ||ﬁ|‘m,k,f€~

(v) HE . (G) = HE . (G) x HE . (@) is the space of all U(x,t) =

m;k,l;k m,k,k m,l;k
(w(z, )T ug (2, )T, u(z,t) = (us(z,t), uz(z,t), uz(z,t))*, with norm

[U}m;k,l,n;G = [u]m§k7f'€§G + [u4]m;l,K;G'
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(vi) HE ', (G) = HE | (G)x HE . (G) is the space of functions U of

mik,l;k m,k,k m,l;Kk
the same form as in (v) but is equipped with the norm

1U sk tm:6 = N[wllmik,mic + Nuallmsim:6-

(vii) Hf,, (G) = HE 0. (G), with [|U]|1,:6 = [|U|[1,0,0,sc; it is obvious
that this is the subspace of Hj ,(G) consisting of all U = (u",u4)T such
that voU = 0.

Theorem 4. For any Q = (¢%,qu)T € HEI;ILLH(G)’ k>0, equation (3.6)

has a unique solution U = UQ € Hf:(G), If 9 € HfI;lk),Cm(G), then
—1

U € Hfjyj—1,4(G) and

U

|1;k—1,k—1,m;G’ < C[Q]—l;k),k,fi;c7
where ¢ = const > 0 is independent of Q and k but may depend on k.

Full details of the proofs of these assertions will appear in a future pub-
lication.
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4 Mixed Initial-boundary
Value Problems for
Thermoelastic Plates

Igor Chudinovich and Christian Constanda

4.1 Introduction

A study is made of the time-dependent bending of an elastic plate with
transverse shear deformation [1] under external forces and moments, in-
ternal heat sources, homogeneous initial conditions, and nonhomogeneous
mixed boundary conditions, when thermal effects are taken into account
(see [2]). The problems, solved by means of a variational method coupled
with the Laplace transformation technique, are shown to have unique stable
solutions in appropriate spaces of distributions. The corresponding results
in the absence of heat sources can be found in [3]-[7].

4.2 Prerequisites

Consider a homogeneous and isotropic elastic material occupying a region
S x [=ho/2,ho/2] C R3, S C R?. The displacement of a point 2’ at time
t > 0 is characterized by a vector v(z’,t) = (vi(z',t),v2(2', 1), v3(2’, 1)) 7T,
where the superscript T denotes matrix transposition. The temperature in
the plate is denoted by 6(z’,t). Let 2’ = (x,z3), x = (x1,22) € S. The
process of bending is described by a field of the form [1]

v(x',t) = (zauy(z,t), xaus(z,t), ug(x,t))T,

coupled with the “averaged” temperature [2]
h0/2
_ N

z36(x, x3,t) drs, h? "

’U,4(x, t) = h2h0
—ho/2

Then the vector
Uz, t) = (u(m,t)T,u4(a?,t))T, u(z,t) = (ul(x,t),U2(x,t),ug(a?,t))T,
is a solution of

Bod2U (x,t) + B10:U (z,t) + AU (z,t) = Q(x, 1),
(z,t) € G =5 x(0,00), (4.1)
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where By = diag{ph?, ph?, p,0}, 8; = 0/0t, p > 0 is the constant density
of the material,

0 0 0 0 h2~8;
0 0 O 0 A h%~0.
Bl - ) -’4 = 7 )
0 0 O 0 0
7781 7782 0 ! 0 0 O —A
—hQ[LA — hz()\ + u)@% +u —h2()\ + /14)8182 /J@l
A= 7h2(/\ + ,u)8182 th,uA — hz()\ + ,u)@% +u u62 s
—pdr — 102 —pA

Oq = 0/0x4, a = 1,2, m, 5, and 7 are positive physical constants, A and
are the Lamé coefficients of the material satisfying A + p > 0, > 0, and
Q(‘T7 t) = (q(.’I}, t)T7 Q4($a t))T7 where q(x, t) = (ql ($7 t)a CI2(=737 t)u q?,(il?, t))T 18
a combination of the forces and moments acting on the plate and its faces
and g4(x,t) is a combination of the averaged heat source density and the
temperature and heat flux on the faces.

Without loss of generality [8], we assume that

U(z,0) =0, Owu(z,0)=0, x€S8. (4.2)

Suppose that the boundary 05 of S is a simple, closed, piecewise smooth
contour described in terms of four open arcs counted counterclockwise as
dS;,1=1,...,4, such that

08 =U{_,0S;, 9S,ndS; =0, i#j, i,j=1,...,4.
We make the notation (i,j = 1,2,3,4)
=085 x (0700)7 I, =085; x (0,00),
8Sij = BSZ U 8Sj U (%z ﬁ%j), Fij = 85” X (07 OO)
We consider the boundary conditions
u(z,t) = f(x,t), wug(z,t) = falz,t), (x,t) €Ty, (4.3)
u(z,t) = f(x,t), Opug(x,t) =ga(x,t), (x,t) €Ty, (4.4)
)t

where n = n(z) = (n1(x),n2(x), n3(z)
and 0, = 0/0n.
We also need the expression of the moment-force boundary operator [1],
which is
h? [()\ + 2[1,)71181 + p,ngag] h? ()\TL182 + /Lngal) 0
T = h2(/.ﬂl182 + /\’I’Lgal) h? [()\ + 2u)n282 + /,677,181] 0 s

Uy Hn2 ﬂan

is the outward unit normal to 0.5



4. Mixed Problem for Thermoelastic Plates 39

and consider the additional boundary conditions

Tu(z,t) — h*yn(z)us(z,t) = g(x,t), Onus(z,t) = ga(w,t), (x,t) €T3,
(4.5)

Tu(z,t) — h*yn(z)us(z,t) = g(x,t), ws(w,t) = fa(z,t), (z,t) €Ty,
(4.6)

The functions f(z,t), fa(z,t), g(z,t), and gs(x,t) in (4.3)—(4.6) are pre-
scribed.

Let ST and S~ be the interior and exterior domains bounded by 85,
respectively, and let G* = S* x (0,00). The interior and exterior initial-
boundary value problems (TM*) require us to find U € C*(G*) N C'(G*)
satisfying (4.1) in G*, (4.2) in S*, and (4.3)-(4.6).

4.3 The Parameter-dependent Problems

We denote by §(x,p) the Laplace transform of a function s(x,t). The
Laplace-transformed problems (TM®) are elliptic boundary value problems
(T Mg[) that depend on the complex parameter p. They consist in finding

U e C*(S*) N C(S*) such that
p*BoU(x,p) + pBiU(x,p) + AU (2,p) = Q(z,p), =€ S, (4.7)

and

i(w,p) = f(w,p), u(z,p) = falz,p), = €8,
’Il((E,p) = f(x7p)v anﬁ4($7p) = 94((571))7 HAS 8527
Tﬁ(xvp) - h2'yn(w)ﬁ4(x,p) = g(xap)v anﬂﬁl(x,p) = 94(:57]9)’ HAS 8537
Tﬁ(x,p) - h27n($)ﬁ4(xap) = g(xap)7 7-ALAL(:L'vp) = f4($,p), T < 854
A number of spaces of distributions are introduced for m € R and p € C.
Thus,

H,,(R?) is the Sobolev space of all 94(z) with norm

nmm{4p+m%ﬂmwﬁﬁye

where 74(€) is the Fourier transform of 94 (x);

H,, ,(R?) : the space of all 9(z) which coincides with [H,,(R?)]* as a set
but is endowed with the norm

1/2
ol = { [ 0+ 62+ PIm©OP |
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H,,(5%) and H,, ,(ST) are the spaces of the restrictions to ST of all 9, €
H,,(R?) and % € H,, ,(R?), respectively, with norms

A . _ inf N
Hu4Hm,Si ﬁ4EHm(R12I)1:@4\Si=ﬁ4 HU4||m7

N . _ nf N .
H"’L”m,p,si OGHm,p(i@%):f}\si:ﬁHUHm’p’

H_,,(5%) and H_,, ,(S*) are the duals of H,,(S%) and H,, ,(S*) with
respect to the duality generated by the inner products in L?(S*) and
[22(5%)]%;

Hy/5(0S) and H, /5 ,(0S) are the spaces of the traces on 95 of all 4 €
Hy(ST) and @ € Hy ,(ST), with norms

I fall1/2;05 = inf iall 1.5+
ﬁ4€H1(S+):ﬁ4‘as:f4

||f||1/2,p;35 = inf [l s+

GEHy p(ST):dlos=f
H_/5(0S) and H_; 5 ,,(0S) are the duals of H;/5(0S) and Hy 5 ,(9S)
with respect to the duality generated by the inner products in L?(9S) and
[L2(99)]?, with norms ||| -1/2,05 and [|g]|-1/2 p:os-
We denote by the same symbol 4+ the continuous (uniformly with
respect to p € C) trace operators from H;(S5%) to Hy/2(dS) and from
H, ,(S%) to H, /3 ,(9S), by dS C AS any open part of &S with mes S > 0,

and by 7 the operator of restriction from 95 to 8S. The following spaces
are also needed.

Hil/z(&g) and Hﬂ/g,p(&;’) are the spaces of the restrictions to 85 of all
the elements of Hyq/9(0S) and Hyq/o,(0S), respectively, with norms

é 88 = inf 7 .
| 4||i1/2,65 Fa€Hor 2(88): Framés [ 4||i1/2,d$7

é na = inf 7 .99,
|| ||j:1/2’p785 f’eHil/z,pr):frf:éH ||:t1/2,p,851

ﬁil/Q(ag) and IiIil/QJ,(@S') are, respectively, the subspaces of H1,2(05)
and H, /2 ,(9S5) consisting of all the elements with support in %; we may
denote the norms of é4 € ﬁi1/2(ag) and é € ﬁﬂ/z(aé) by [[é4]|+1/2,6s
and [|é[|+1/2,p;05, and remark that H.,/5(0S) are the duals of Hey/2(9S)
and that Hy,/5,(0S) are the duals of Hyy/9,(9S) with respect to the
duality generated by the inner products in L2(95) and [L?(d5)]>.

Consider operators m; and m;;, 7,5 = 1,...,4, of restriction from 95 to
0S; and from 95 to 95;;. One further batch of spaces is now introduced.
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H1(S™%,0853) and Hy (S, 8534) are, respectively, the subspaces of H; (S%)
and Hy ,(5%) con51st1ng of all 44 € Hl(Si) and @ € H; ,(S*) such that
7T41’7iU4 =0 and 7r127 u = 0;

(Si 08a3) and H_1 ,(S*,0834) are the duals of H;(S*,9S23) and
Hl’p(S’ 8534) with respect to the orlglnal dualities, with the norms of
44 € H_ (S 8323) and § € H_ 1p(S 8534) denoted by [q4] 1,5% 0503
and [q] 1 5+ 85545
Hi,(SF) = Hy,(S*) x Hi(S*), with the norm of its elements U =
(@, a4)" defined by [|Ulll1 p.s= = @ll1pst + [[Gall1.54;

H1 p(Si 6534,3523) = H1 p(Si 6534) X Hl(Si 8523) which is a sub-
space of Hi ,(S%).

Let Kk > 0, and let C, = {p = 0 +i7 € C: o0 > k}. Throughout
what follows, ¢ is a generic positive constant occurring in estimates, which
is independent of the functions in those estimates and of p € C,, but
may depend on k. Also, let (-,-)o.s+, (-,")o;as, and (-, 0)0;85 be the inner
products in [L?(SF)]™, [L2(9S)]™, and [L?(S)]™ for all m € N, and let
Il llo:s=, || - and || - [|o.55 be the norms on the same spaces.

Consider a classical solution U(z,p) = (a(x,p)T, 4z, p))T of either of
the problems (TM), of class C*(S*)n Cl(gi) We choose any function
(with compact support in the case of S7) W(z,p) = ( w(z,p)T, Wz, p)7T,
W e CP(5%), such that w(z,p) = 0 for x € dS1o and wy(z,p) = 0 for
x € 9841, and multiply (4.7) by W € [L2(S%)]* to find that

T:I:,p(Uv W) = (Q; W)O;Si + L(W)7 (48)
where
Yo (0, W) = ax (@1, @) + (Vila, Vida) o5+ + p>(By i, By *1)g,5+

+ %_1p(114, Wy)0,9+ — h2'y(114, divad)g. s+ + np(div @, Wy)o, 5+,

(G, w) =2 /E

2E(11,) = h*Fo(t, ) + hz,u(agul + 0112) (0211 + O11D2)
+ p[(Gy + O1tg) (W1 + O13) + (fig + atis) (W2 + Dotbs)],
Eo (@, ®) = (A + 24) [(O101) (O1101) + (821i2) (D202 ]
A[(011) (D2t2) + (D2tiz) (81101)],
By = diag{ph?, ph?,p}, L(W) = (§4,04)0:0545 + (J,©)0:55s,-
Hence, the variational problems (TM?}) consist in finding U € H; ,(S¥)
that satisfies (4.8) for any W € H; ,(ST;9S34,9S53) and

Ty i = f, Ty = fa.
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Theorem 1. For any § € H_Lp(Si,aS:M), g4 € H_l(S:t,asgg), f S
Hy/2,(0512), fa € H1/2(0841), § € H_15,(0534), and ga € H_1,5(0S23),

p € Cy, k> 0, problems (TM;‘E) have unique solutions U(x,p) € Hyp(SF),
and these solutions satisfy

U1 pes= < {IPI[A] -1 ps+ 055, + [4a]—1:5% 0555
+ Il (1 f 11 /2,p:0815 + | fall1/2,084)
+ |p|||g|‘*1/2,p;3534 + Hg4||71/2,3523}'

One last set of spaces has to be introduced for S C 85, £ > 0, and
keR.
H,/5(9S), Hi(S*), and H_;(S*,0S34) are Hayp,(05), Hi ,(S*), and
H_;,(5%,0854) with p = 0, with norms denoted by || - 112,08 I+ 152,
and [-]_1;5% 055,5
Hil/zm(aé), kaﬁ(Si), and Hka,m(Si,aS&;) consist of all é(x,p),
u(z, p), and G(x,p) that define holomorphic mappings é(z,p) : C, —
H,,/2(05), u(z,p) : Cx — H,(S%), and §(z,p) : C.. — H_1(ST,08534),
and for which
111 = 50 [ (L PG DI 57 < o0
— 00
oo
[l s = 50 [ (L )il p) [} s < o,

O>K
— 00

00
[d]%l,k,n;si,asu = Slip / (1 + ‘p|2)k[d(x7p)}271,p;5i,8534 dr < o5
o>k

— 00

Himm(aé), HE, (5%), and HE, | (5%,0S,3) consist of all é4(z,p),
G4z, p), and Ga(x,p) that define holomorphic mappings é4(x,p) : C, —
Hy15(08), da(w,p) : Co — H1(5%), and Ga(z,p) : C. — H_1(S*,0523),
and for which
o0
||é4||2il/2,k,n;85‘ = 31;2 / (1 + |p|2)k||é4(z‘7p)||il/2,05 dr < o0,
aall} g5+ = sup /(1 + [p*)* (@, p) |35 dr < o0,

kra
[G4)2 1 st 050 = sup /(1 + [p1*)*1Ga(x, p)]? 1.9+ o, dT < 003
O>K

—00
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Hi(S%) = Hy(ST) x H{(S%), with norms |||U|||1;Si = ||a]|1; 9= + ||ta]|1;5%:
H1 kln(si) ka H(Si) X Hfz (S*), with the norms [[U]]l1 x1,05+ =

Theorem 2. Let k >0 and | € R. If
qA(‘rap) S H£171+1,H(Si’6534)7 Cj4($ p) € Hfl,l,n(si7as23)7
fla,p) € H1£/2,1+1,n(5512)a falz,p) € H1/2 141,6(0541),
g('xap) € H£1/2’1+17H(8S34)7 g4(xap) € H—1/2)[7H(6SQ3)7

then the (weak) solutions U(x,p) = (i(z,p)T, tu(x,p))T of the problems
(TMZ) belong to 'Hfl’l’,{(Si) and

U1 g1t < 1] —1,001,m:5% 0850 + [@4]—1,05:5% 050
F 1 flly2.041,m0800 + 1 fall1/2.041.0:050

+ 1191l =1/2,051,m:0850 + 194l —1/2,1,5:0825 } -

4.4 The Main Results
For k > 0 and k,[ € R, we define
1kn(Gi) Hlﬁ,;;(Gi)» Hucm( ) lkn(Gi) Xlen(Gi)
HE | (G Tay), HE L (GFTay), H1/2,l,n(F12)’
Hippo(Car). B (Ta), HE ) (T2a)

to be the spaces consisting of the inverse Laplace transforms of the elements
of

lkn(si) Hic,l,n(si)v Hlkln(si) 1/m(Si) XHlm(Si)
HY, ,, (S¥,085), HEy, (5%,053), Hij, . (052),
H{jpy o (0S0), HE ) (0Ss1), HE sy, (0Sa3),
respectively, with norms

||UH1 k,w;GE = ||u||1,k,ﬂ,si ||U4||1,l.,n;ci = |‘a4‘|l,l,l{;si7

H|UH|1J€,Z,/{;G
(@] -1,0,m:G% Tas = [Al1,0,055% 08505 [Ga)—1,0,0:6% Doy = [04]1,1,0:5% 85055
[ f]

N9l —1/2.0.m5050 = 191 =1/2,0m:08500 194l =1/2,0,05705 = 119all 1/2,1,x;:0505 -

1/2,,k;T12 — ||f”1/2,l,l{;8$127 ||f4H1/2,l,H;F41 = ||f4H1/2,l,ﬁ;BS417
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We extend the notation ¥* to the trace operators from G+ to I', and Tij
to the operators of restriction from I' to its parts I';;, 4,5 = 1,2, 3, 4.

U e Hfa)lo’ﬁ(Gi), Uz,t) = (u(z,t)T, ug(z,t))7T, is called a weak solu-
tion of (TM®) if

(i) you = 0, where 7 is the trace operator on S* x {t = 0};

(ii) moytu = f(z,t) and myytug = fa(z,t);

(iii) U satisfies

TLO.W) = [(QWnse di £ L(W),
0

where

CoOW) = [ {asluw) + (Vus, Vun)os:
0 - (Bé/Qat’U/7 Bé/2atw)0;si — %_1(U4, (91511)4)0;Si

— W%y (uy, div w)o.sx — n(div u, Opws)o, s+ } dt,
L(W) = / {(g, w)o0:0855 + (94, wa)0:05,, } dt,
0

for all W € CF(GF), W (x

, (w(z, )T, wy(z,t))T, such that w(z,t) =0
for (z,t) € T'13 and wy(z,t)

t) =
=0 for (z,t) € Ty.

Theorem 3. Let U(z,t) = E’lﬁ(x,p) be the inverse Laplace transform
of the weak solution U(:v,p) of either of the problems (TM;,'E). If

—1 —1
Q(xat) € Hfl,l—o—l,n(Gia F34)7 Q4(£L',t) € Hfl,l,n(Gi7F23)7
1 -1
f(a:, t) € H1£/2,l+1,m(F12)’ f4(x,t) € Hic/z,l+1,n(r41)a

g(z,t) € Hf;/2,1+1,n(rs4)v ga(m,t) € HE;/Z,Z,K(FZ)))’
where k >0 and | € R, then U € Hf;},H(Gi) and

o]

Limsct < e{la)o1, 41, m6% oy T [08]—1,0056% s
+ ||f||1/2,l+1,n;F12 + Hf4||1/2,l+1,n;1‘41
+ ||9||71/2,l+1,l~e;1‘34 + ||g4||71/2,l,l~e;1“23}'

If, in addition, I > 0, then U is a weak solution of the corresponding problem
(TM*).

Theorem 4. Each of the problems (TM®T) has at most one weak solution.

Full details of the proofs of these assertions will appear in a future pub-
lication.
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5 On the Structure of the
Eigenfunctions of a Vibrating
Plate with a Concentrated

Mass and Very Small Thickness

Delfina Gémez, Miguel Lobo, and Eugenia Pérez

5.1 Introduction and Statement of the Problem

Let  and B be two bounded domains of R? with smooth boundaries which
we denote by 02 and I, respectively. For simplicity, we consider that both
Q and B contain the origin. Let £ be a positive parameter that tends to
zero. Let us consider e B and eI', the homothetics of B and I', respectively,
with ratio e. We assume that €B is contained in ).

We consider the vibrations of a homogeneous and isotropic plate occu-
pying the domain Q x [—hg/2, ho/2] of R? that contains a small region of
high density, the so-called concentrated mass. The size of this small region,
eB x [—hgy/2, ho/2], depends on the parameter € and the density is of order
O(e™™) in this part and O(1) outside; m is a positive parameter. Let hg
be the plate thickness, 0 < hy < diam €.

We consider the associated spectral problem in the framework of the
Reissner-Mindlin plate model

Ms 5 — M5, = B°Cui,, Msz,=Cu5 inQ—eB, a=1,2,
Mg 5 — M3, = h2Cfe™us,, Msg5=C¢""u3 ineB, a=1,2,
[uf] = [Mzng] =0 onel, i=1,23,

u; =0 onodQ, i=12,3.

(5.1)
Here, u® = (u§,us, uj)t, where (z3u$(z),rsus(z), us(z))! is the displace-
ment vector, x = (x1,x2) € Q, u§ and u§ are the component angles, M°¢ is
the moments matrix of elements
Mg = hQ()\U,EWCSaﬁ + p(ug, g+ uf )
M5 is the shear force vector of components

M3, = plug +u3.4),

This work has been partially supported by DGES, BFM2001-1266.
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A and p are the Lamé constants of the material, n = (ny(z),na(z)),
x € €I, is the unit outward normal to €I', d,3 is the Kronecker sym-
bol, v; .o = 0v;/0zq, h? = hg/12, and the brackets denote the jump across
eI’ of the enclosed quantities. Here and in what follows, Greek and Latin
subscripts take the values 1, 2, and 1, 2, 3, respectively, and the convention
of summation over repeated indices is understood. See, for example, [1]-[3]
for more details on the Reissner—Mindlin plate model.

For each fixed € > 0, problem (5.1) is a standard eigenvalue problem for
a positive, self-adjoint anticompact operator. Let us consider

n—0o0

0<(i<@Gs- << ——00,

the sequence of eigenvalues, with the classical convention of repeated eigen-
values. Let {u®™}2°; be the corresponding eigenfunctions, which are as-
sumed to be an orthonormal basis in (HE(9))3.

In this paper, we address the asymptotic behavior of the eigenvalues
and eigenfunctions of the spectral problem (5.1) when the parameters
and h tend to zero. Let us refer to [2] and [4] for a vibrating plate, without
concentrated masses, whose thickness h tends to zero, and to [5] and [6] for
a vibrating plate with a concentrated mass. Also, see [7] for the study of
the vibrations of a plate with a concentrated mass in the framework of the
Kirchhoff-Love plate model. We mention [8]-[10] for general references on
vibrating systems with concentrated masses. Assuming that h depends on
g, out of all the possible relations between £ and h, here we consider the
more realistic relation where h = &" with r > 1.

Depending on the values of the parameters m (related to the density)
and r (related to the thickness), there is a different asymptotic behavior of
the eigenelements ((¢,u*™) when ¢ — 0. Here, we consider the case where
m >4 and r > 1.

By using the minimax principle, we obtain (see [6] for the proof):

CemT2m2|loge| ™! < (5 < Cpe™ T2 for each fixed n =1,2,.. .,

where C' and C), are constants independent of ¢, and C,, — oo as n — oo.
The eigenvalues (¢ of order O(™~4+27) are the so-called low frequencies,
and, in [6] we prove that, depending on whether r is r = 1 or r > 1, there
are different limit problems characterizing the limit values of (7 /e™~42"
and the corresponding eigenfunctions.

As a matter of fact, in the case where r = 1, the values (¢ /e™ 2 are ap-
proached by the eigenvalues of a spectral problem for the Reissner—Mindlin
plate model in an unbounded domain (see (5.8)). Instead, when r > 1, a
Kirchhoff-Love plate model in an unbounded domain describes the asymp-
totic behavior of (Z/e™~4T2" (see (5.38)). In order to make clear this
behavior, and for the sake of completeness, in Theorem 1 of Section 5.2
and Theorem 2 of Section 5.3 we summarize the results obtained in [6],
for r = 1 and r > 1, respectively, on the convergence of the eigenvalues
¢ /e™~412" and the corresponding eigenfunctions.
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The aim of this paper is to provide information on the structure of the
associated eigenfunctions, which is not clear from the above-mentioned re-
sults. We use asymptotic expansions and matching principles to obtain the
composite expansion of the eigenfunctions (see [10] and [11] for the tech-
nique). In particular, we show that in both cases, r = 1 and r > 1, the first
two components of the associated vibrations for the low frequencies always
have a local character, that is, the first two components of the displace-
ment vector, zzui" (z) and z3u5 " (), are only significant in a region near
the concentrated mass, i.e., for |z| = O(g), while they are very small at
the distance O(1) of the concentrated mass (see formulas (5.28) and (5.32),
(5.33) for r = 1 and (5.46) for » > 1). However, this local character does
not always hold for the last component of the displacement u3"(z) (see
formulas (5.30) and (5.34), (5.35) for » = 1 and (5.47) for r > 1). We ad-
dress the case r = 1 in Section 5.2 and the case r > 1 in Section 5.3. Below
we introduce some notation, which will be used throughout the paper.

First, we observe that problem (5.1) can be written in the form:

Agjul = CEh2us,, Agjui = (Fuz in Q— eB, a=1,2,
Agjul = CEem™hus,, Agju = (e"Muy ineB, a=1,2, (5.2)
[uf] = [N”uj] =0 onel, i=1,2,3,
u; =0 ondf, i=1,2,3,
where A = (A;;)i j=1,2,3 is the differential operator on  defined by
—hzy,A — h2(>\ + u)&f + —hQ()\ + ,u)6182 /,Lal
A= —h2(\ + )90, —R2A = W2+ @)+ s
—u@l _/~L82 _/1'A
(5.3)
and N = (Nij)i)jzl’zg is the boundary operator on I" defined by
h2()\+2u)n181 +h2/J,7’L282 h2pm281 +h2)\n132 0
N= h2>\n281 +h2un132 hzun181+h2()\+2,u)n262 0
pny 12 (1101 +n202)
(5.4)

Then, considering the spectral parameter n = (¢*~2"~"™ and the local vari-

able y = x/e, we define the new functions (V, Vs, Vy) = (U, Us,US /¢)
where U¢(y) are the eigenfunctions of (5.2) written in the local variable y.
Thus, problem (5.2) for h = " reads

AS VE = pfem T 2VE L AR VE = eV ine 'Q-B, a=1,2,
AS Ve =nfe Ve, A5 VE =0V in B, a=1,2, 5.5)
Vi) = [N5VE] =0 onT, i=1,2,3,
VEi=0 ond(e '), i=1,2,3,
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where A° = (Afj)i,j:17273 is the operator

—nAy—(A+ M)8§1 +e27p — (A1) 0y10y2 272 10y
As= —(A+11)0y10y2 —pDy = A+ )05 +e* 72 €27 udy
762727“#8?!1 —62’%/153,2 *8272T,LLAy
) ) (5.6)
and N¢ = (ij)i7j:1,273 is the operator
(A20)n10y1 +un2lyz 1Ny +An10y2 0
NE: )\ngayl —|—/.L’rl18yz un18y1+(/\+2u)n28y2 0 ;
272y €272 umy 52_27p(n13y1 +n20y2)

(5.7)
n = (n1(y),n2(y)) (y € I') is the unit outward normal to I', and 9, denotes
9/9ya-

5.2 Asymptotics in the Case r =1

If we formally pass to the limit in (5.5) when ¢ — 0, we obtain the following
spectral problem:

AV;=0 mR?®-B, i=1,2,3,
A Vi =nV; inB, i=1,23,
Vil = [Ni;V;] =0 onT, i=1,2,3, (5.8)
Vo = co aslyl — oo, a=1,2,
Vs = —caya + s+ O(logly|) as |y| — oo;
where A = (Aij)i,jzl’g’g and N = (Nij)i’jzl,g,g, are the operators defined
by (5.6) and (5.7), respectively, for r = 1, and ¢;, i = 1,2,3, are some
unknown but well-determined constants.

We observe that, once the value of the parameter h has been set at 1
(i.e., h=11in (5.3) and (5.4)), A and N are the operators defined by (5.3)
and (5.4), respectively, associated with a Reissner—-Mindlin plate model in
the whole space R? for h = 1 where the condition at the infinity that

we consider ensures that (5.8) is a well-posed problem and has a discrete
spectrum (see [1] and [6]). Let us denote by

n—oo

O=m<m<np <<, <o ————00

the sequence of eigenvalues of (5.8) with the classical convention of repeated
eigenvalues.

The following theorem states the convergence of the eigenvalues of (5.2)
and their corresponding eigenfunctions written in the local variable y = /¢
to the limit problem (5.8).
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Theorem 1. Let (¢ be the eigenvalues of problem (5.2) for h = e. If
m > 4, then for each n, the values (5 /e™ 2 converge as € — 0 to the
eigenvalue 1, of (5.8). Furthermore, for any eigenfunction V of (5.8) as-
sociated with ng, verifying ||V||(z2(sy)s = 1, there exists U¢, U being a lin-
ear combination of eigenfunctions of (5.2) associated with the eigenvalues
converging towards ny, such that US and US /e converge in L?(B) towards
Vo and V3, respectively.

In addition, if U® is an eigenfunction of (5.2) associated with eigenvalues
¢ such that (¢ /e™™2 converge as € — 0 to n*, satisfying

e UN T2 c-10-p) +e" 2 NUS 210 ) FIIUGN T2 () +e 2105 122 () =1,

and UE and U§ /e converge weakly in L?(B) to V) and V5, respectively, with
V* #£0, then US and US /e converge in L*(B) to V¥ and V', respectively,
where V* is an eigenfunction of (5.8) associated with n*.

We refer to [6] for the proof of Theorem 1, which is based on certain
known results of the Spectral Perturbation Theory (see [9] and [10]).

Next, using techniques of asymptotic expansions and matching prin-
ciples, we study the structure of the eigenfunctions of problem (5.2) for
h=ce.

We postulate an asymptotic expansion for the eigenvalues (¢,

¢F ="+ o(e™7), (5.9)

and, for the corresponding eigenfunctions u®, we postulate an outer expan-
sion in © — {0}

u(z) = ap(e) [u’(z) + eu' (z) + *u*(z) + o(e?)] (5.10)
and a local expansion in a neighborhood of z =0

Us(y) =Valy) +o(1) a=1.2, (5.11)
Us (y) = eVa(y) + o(e), (5.12)

where y is the local variable y = x/e.

Since m > 4 and r = 1, replacing expansions (5.9), (5.11), and (5.12)
in the spectral problem (5.2) written in the local variable y = x /e, that
is, problem (5.5) where n° = (*¢>~™ and (VF, Vs, V) = (US,Us,US Je),
we obtain that (n, V') satisfies equations (5.8)1-(5.8)3 and, consequently, we
set that it is an eigenelement of the so-called local problem (5.8).

On the other hand, replacing expansions (5.9) and (5.10) in problem
(5.2) for h = ¢, we collect coefficients of the same powers of £ and gather
equations satisfied by w/. At a first step, we have that u° verifies

uh+ud, =0 inQ—{0}, a=1,2, (5.13)
ud , +Auy =0 inQ— {0}, (5.14)
uw) =0 ondQ, i=1,23. (5.15)
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Let us note that for any u} smooth function in  — {0} such that u} =
dug/dn = 0 on 8, the function defined by u® = (—uf |, —uf 5, uf)" satis-
fies (5.13)—(5.15) and we need to compute higher-order terms of the asymp-
totic expansion (5.10) in order to obtain further restrictions for 3.

In a second step, we obtain the same equations (5.13)—(5.15) for u'.
Following the process, we have

flagu% + pu? + uug’a =0 inQ-{0}, a=1,2 (5.16)
pud, o + pAu3 =0 in Q— {0}, (5.17)
ui =0 ondQ, i=1,2,3,

where A = (Ayp)a.5=1.2 is the two-dimensional elasticity operator

- —pA — (A o7 =\ 010
A:( pA = (A + )0y ( +M)122). (5.18)
A+ )00 —pA— (A +p)0;
Then, combining (5.16) and (5.17) yields
Oa(Agpul) =0 in Q- {0}, (5.19)

and, on account of (5.13) and (5.15), we deduce that u3 is a solution of

A*ud =0 in Q- {0},

0 (5.20)
uj = Ous =0 on 0.

Thus, once we determine a function u} verifying (5.20), and the order

function ag(e), we obtain u for a = 1,2 by (5.13) and the leading term in
the outer expansion (5.10) is determined. Let us determine u9 and ag(¢)
such that the matching for the expansions (5.10)—(5.12) holds.

First, we observe that uj satisfies equation (5.20) in Q except at the
origin, and we can think of solutions of the biharmonic operator which are
singular at the origin. That is, we can look for the type of singularity of uJ
at the origin among the fundamental solution of the biharmonic operator
and its derivatives. In this way, we look for u3(z) in the form

0 0
ug(w) = alaT;l('xF log [z]) + 6L23732(|9€\2 log |z) + F(x), (5.21)

where a1, as are some constants to be determined by matching, and F(z)
is a regular function in €2; namely, F' is the solution of the problem

A’F =0 inQ,
F = u* on 89, (522)
F *

OF _ Ou on 0,

an  on
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where the function u* is defined in a neighborhood of the boundary 992 by

0 0
u*(z1,22) = —al—(|x|210g |z[) — ag—(|x|210g |z])

or1 Oz

= —(a1m1 + azx2)(2log \/ 3 + 23 + 1).

Second, (5.21) and (5.13) lead us to the formulas

uy(21,29) = (a171 + agws)(2log \/23 + 23 + 1) + F(z1,22), (5.23)

uf (21, 22) = —ug (21, 72)
2(a1z1 + agxa)
= —a1(2log /22 + 23+ 1) —
P oi + 23
oF
e — 5.24
o o)y 620
and
ud (21, 22) = —ug o (21, T2)
2(@11‘1 + agxz)l‘g
= — 21 2 24 1)—
az(2log /22 + 22 + 1) 2+ a3
oF
- — . 5.25
D3 (z1,22).  (5.25)

Therefore, the constants a; and as determine u?, for i = 1,2, 3.
Finally, the matching principle for the first two components of u®

lim ag(e)ul(ey) = lin% VQ<E) , a=1,2 (5.26)
ﬁf(:d Yy ﬁfc;l T €

gives us ap, a1, and as. Indeed, taking into account formulas (5.24) and
(5.25) for ul, and the behavior at the infinity of V,, where V is an eigen-
function of (5.8) associated with 7, we deduce that (5.26) is satisfied for

1
- [logel’

ap(e) c1 =2a1, and ¢y = 2as. (5.27)

Then ud and ag(e) in (5.23) and (5.27), respectively, are well-determined
functions and, consequently, the leading terms in the expansions (5.10)—
(5.12) are also determined.

By the construction of uJ, the matching condition (5.26) for the first
two components of the asymptotic expansions of u holds and, hence, the
composite expansion in {2 for these components is

1
~ u
[ log e

ug, (x) O(z) + Va<§> —Ca, a=1,2, (5.28)
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where (V1,Va,V3) is an eigenfunction of (5.8) associated with 7, and u?,
for a = 1,2 are defined by (5.24) and (5.25), respectively, with a1 = ¢1/2,
ay = c2/2, and F the solution of (5.22). Obviously, the convention that
log |z| is replaced by loge when |z| < € should be understood in (5.28).

In order to obtain the composite expansion for the third component of
the displacements u®, we recall the matching principle in the intermediate
variable, namely,

lirr(l) ao(e)ul(éellogel|) = liH(l) eVs(&]logel), (5.29)
fixed ££0 fixod ££0
where "
f=—"
e|loge]

is an intermediate variable between = and y, with y = x /¢ (see Section 3.3 in
[11]). Taking into account (5.27), (5.23), and the behavior at infinity of Vs,
where V3 is the third component of an eigenfunction V' of (5.8) associated
with 7, condition (5.29) is also satisfied, and the composite expansion in
for uj is:

ua(®) ~ eV (g) + X(5| 1(9):g5|) [|10;5|ug(x) B g‘é(Z)] ’ (5.30)

where x(§) is a smooth function satisfying

0 for €] < a,

5.31
1 for |£] > b, (5.31)

x(§) = {

with 0 < a < b any fixed constants.

Note that formula (5.28) shows that the vibrations corresponding to
the first two components uf, u§ always have a local character, that is, the
displacements xsuf(z) and xsu§(z) are only significant in a region near
the concentrated mass (for |x| = O(e)) while they are very small at the
distance O(1) of the concentrated mass. Indeed, the displacements xzus ()
and zzuj(z) are of order O(e) for |x| = O(e),

xgul (z) ~ T ;ug(x) +Va (g) - ca} =0(e) for |z| = O(e),

3
| loge|
(5.32)
and they are of order O(e/|logel) for |z| = O(1),

€ 1 0 _ € _
x3ug, (x) ~ xgmua(x) =0 (| log€|> for |z| = O(1). (5.33)

Nevertheless, for the third component u§, the order of magnitude of the
displacements can be larger outside the concentrated mass if the constants
c1 and ¢y are different from zero. In this case, ¢; # 0 or ¢y # 0, formula
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(5.30) allows us to assert that the third component of the displacement
u§(x) is of order O(e) for |z| = O(e),

ug(x) ~eVs (g) =0(e) for |z| = O(¢), (5.34)

and it is of order O(1/|loge|) for |z| = O(1),

(@) ~ ——ud(z) = O <1> for || = O(1). (5.35)

[loge| | loge|

Remark 1. We observe that in the case where ¢; = ¢ = 0, that is, the
constants c, appearing in the condition at infinity for the local problem
(5.8) simultaneously take the value zero, formulas (5.21)—(5.27) allow us to
choose functions uY = 0, for i = 1,2,3. In this case, since (5.28) and (5.30)
read

ug () ~ x3Va(§) , a=12,

ui(@) ~ Va(2),

the local character of the three components of the displacement is main-
tained. We note that now we do not need to use the intermediate variable,
and that the result complements that in [12].

Remark 2. Let us note that the local character of the vibrations cor-
responding with the eigenelements (& /e™~2, fl) deduced by means of
asymptotic expansions and matching principles in this section, is in good
agreement with Theorem 1, where we need to use the local variable y=uje
to prove the convergence. Indeed, we observe that the functions given
by (5.28) and (5.30), approaching the eigenfunctions u® associated with

(5 /em™~2, satisfy

e~ (jgbien + e )| 0 e

and
) (500 + () | g o)) L, =0
(5.37)

as ¢ — 0, for any fixed constant R, R > 0. Then we can assert that
Theorem 1 justifies, in some way, the asymptotic expansions obtained in
this section.
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5.3 Asymptotics in the Case r > 1

We consider the following asymptotic expansions for the eigenvalues 7° of
(5.5), and for their corresponding eigenfunctions V¢:

nF=n+o(l), V=V +o(l).

Replacing both expressions in (5.5), for r > 1 and m > 4, we obtain that
Vo = —V3,4. Moreover, taking limits in the variational formulation of (5.5)
for the test functions W € (D(R?))? such that W, = —Ws,, we obtain
that V3 verifies the spectral problem:

A +2u)A%V3 =0 inR? - B,
(A +2p)A%V3 = V3 in B,

[Va] = [%‘ﬂ = [AV4] = [3(3‘;%)] —0 onT, (5.38)

V3 = cala +c3 +O(logly|) as |y| — oo,

where ¢;, for ¢ = 1,2, 3, are some unknown but well-determined constants.
As in (5.8), this condition at infinity is a consequence of general results for
the solutions of elliptic systems with a finite energy integral (see [6] and
[13] for details).

We observe that problem (5.38) is an eigenvalue problem for a Kirchhoff—
Love plate model in an unbounded domain and has a discrete, nonnegative
spectrum:

O=m=mn=mn3<m<n < <pp <o ——2 00,
denote the eigenvalues of (5.38) with the classical convention of repeated
eigenvalues.

The following result states the convergence of the eigenvalues of (5.2)
for h =¢" and r > 1 (see [6] for its proof):

Theorem 2. Let (¢ be the eigenvalues of problem (5.2) for h = e". If
m > 4 and r > 1, for each n, the values (5 /e™ 42" converge as ¢ —
0 to the eigenvalue 0, of (5.38). Moreover, for any eigenfunction Vi of
(5.38) associated with ny, and satisfying ||V3||r2(p) = 1, there exists a linear
combination U® of eigenfunctions of (5.2) associated with the eigenvalues
converging towards n, such that U5 /e converges to Vs in L*(B).

In addition, if U¢ is an eigenfunction of (5.2) associated with eigenvalues
¢ such that (¢ /e™~4F2" converges to n* as € — 0, satisfying

U2, e TS g et 2 TSR gy 2N US R =,
and US /e converges to V3 # 0 weakly in L?(B), then US and US /e converge

in L*(B) to Vi and V3, respectively, where Vi = =V, and V3 is an
eigenfunction of (5.38) associated with n*.
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In a similar way to the case where r = 1, we study the structure of the
eigenfunctions of problem (5.2) for h = " with » > 1. We briefly outline
here the main steps of the proof.

We postulate an asymptotic expansion for the eigenvalues (¢,

CF = nem AT 4 o(em AT (5.39)
an outer expansion for the corresponding eigenfunctions u® in @ — {0},
u®(z) = ag(e) [u’(z) + v’ (z) + ¥ u®" (z) + o(e?")], (5.40)
and a local expansion in a neighborhood of the concentrated mass:

Us(y) =Valy) +o(l) a=1,2, (5.41)
Us(y) = eVa(y) + o(e). (5.42)

As outlined at the beginning of the section, replacing asymptotic expan-
sions (5.39) and (5.41), (5.42) in (5.5) for h = " with r > 1 and m > 4,
n® = (et m and (VF, Vs, V§) = (Uf, Us, U5 J¢) leads us to V,, = —V3 4,
where V3 is an eigenfunction of (5.38) associated with 7.

On the other hand, replacing expansions (5.39) and (5.40) in (5.2) for
h = &" with r > 1 and collecting coefficients of the same power of &, we
have that u® and u" satisfy equations (5.13)—(5.15) while u?" verifies

Aopul + pul + pu3’, =0 inQ—{0}, a=1,2, (5.43)
pul o, + pAuz” =0 in Q — {0}, (5.44)
u =0 ond, i=1,2,3,

where A = (Anp)a,p=1.2 is the two-dimensional elasticity operator defined
by (5.18). Now, by virtue of (5.43) and (5.44) we get (5.19) and combining
this equation with (5.13) and (5.15), we conclude that u$, = —u§ , where

ud verifies problem (5.20).

As in Section 5.2, we look for u§ in the form (5.21) where aj,ay are
certain constants to be determined by matching outer and local expansions,
and F(x) is the solution of (5.22). Thus, taking into account formulas
(5.24) and (5.25), the asymptotic behavior at infinity of V3, V3 being an
eigenfunction of (5.38), and the fact that V, = —V3,, we deduce that
(5.26) is satisfied if we take the order function ag(e) and the constants aj,

as to be
1

ap(e) = m, c1 = —2aq, co = —2as, (5.45)
and the leading terms in expansions (5.39)—(5.42) are determined.
Introducing the intermediate variable £ = x/(g|logel), we note that the

matching condition (5.29) for the local and outer expansions of u§ also
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holds, so the composite expansions for the components u; in {2 are now

£ () ~ —— f) 1,2 4
W) ~ o Ve (D) Hea a=12 (546)
and
T T 1 T
£(z) ~ V(—) O(z) — v(f) . (547
i) ~ (D) (s ) [ t@ - (D)) e
where V, = —V3,, V3 is an eigenfunction of (5.38) associated with 7, ug

is defined by (5.23), and ul, a = 1,2, are defined by (5.24) and (5.25),
respectively, with a1 = —c¢1/2, as = —¢3/2, and F' the solution of (5.22).

Formula (5.46) allows us to assert that, for » > 1, the displacements
zzu§ and zzu§ are of order O(e") for |z| = O(e) and of order O(¢" /|logel)
for |x| = O(1) (see (5.32) and (5.33) to compare when r = 1). Thus, also,
for r > 1, the first two components of the vibrations associated with the
low frequencies are localized near the concentrated masses. The same can
be said for the third component of the displacement, u§(x), in the case
where ¢; = ¢o = 0, while the order of magnitude can be larger outside the
concentrated mass if one of the constants ¢; or ¢g is different from zero. In
this last case, on account of (5.47), u§(x) is of order O(e) for || = O(e)
and of order O(1/|loge|) for |z| = O(1) (see (5.34) and (5.35) and Remark
1 to compare when r = 1).

Remark 3. Asin Section 5.2 and Remark 2, we can assert that Theorem 2
justifies the asymptotic expansions in this section. Indeed, the functions,
given by (5.46) and (5.47), approaching the eigenfunctions u® associated
with ¢£/em=4+2" satisfy (5.36) and (5.37) as ¢ — 0, for any fixed con-
stant R > 0, where now V, = —V3, and V3 is an eigenfunction of (5.38)
associated with 7.
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0 A Finite-dimensional
Stabilized Variational Method
for Unbounded Operators

Charles W. Groetsch

6.1 Introduction

Stabilization problems inevitably arise in the solution of inverse problems
that are phrased in infinite-dimensional function spaces. The direct ver-
sions of these problems typically involve highly smoothing operators and
consequently the inversion process is usually highly ill posed. This ill-posed
problem can be viewed on a theoretical level (and often on a quite prac-
tical level) as evaluating an unbounded operator on some data space (an
extension of the range of the direct operator). A typical case involves the
solution of a linear inverse problem phrased as a Fredholm integral equation
of the first kind

x(s):/Qk(s,t)y(t) dt

or, in operator form,
Ky=uz,

where K is a compact linear operator acting between Hilbert spaces. In
this case the conventional solution is y = Lz, where L = KT, the Moore—
Penrose generalized inverse of K, is a closed densely defined unbounded
linear operator.

In the integral equation example just mentioned the solution of the in-
verse problem is given implicitly as the minimal norm least squares solution
of the Fredholm integral equation of the first kind. We now give a couple
of concrete examples of model problems from inverse heat flow theory of
solutions of inverse problems which are given explicitly as values of some
unbounded operator.

Suppose a uniform bar, identified with the interval [0, 7], is heated to an
initial temperature distribution g(z) for x € [0, 7] while the endpoints of
the bar are kept at temperature zero. For suitable choices of constants the
evolution of the space-time temperature distribution of the bar, u(zx,t), is
governed by the one-dimensional heat equation

@—@ O<z<m t>0
ot 0x2’ ’

This work was supported in part by the Charles Phelps Taft Foundation.
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and satisfies the boundary conditions «(0,t) = u(m,¢) = 0. Suppose we
observe the temperature distribution f(x) of the bar at some later time,
say t = 1, that is, the function f(z) = u(z,1) is observed, and we wish to
reconstruct the initial distribution g(z). Separation of variables leads to a
solution of the form

E cne " tsinnx

and therefore
oo
_nz .
= E Ccné sinnx,
n=1

where

2 ™
Cm = Zem’ / fly) sinmy dy.
m 0

We then see that
( t) 2 n? —n’t /W f( ) . . d
u(z,t) = — e e sin ny sin nx
; > Y Y Y
and hence
(z) 0) 72 /Tf i d
x) = u(x, E ) sin ny sinnax dy.
g Yy Y

That is, g = Lf, where

oo o]
Lf(z) = % Z e’ sin mc/o fly)sinny dy.
n=1

In other words, the solution g of the inverse problem is obtained from the
data f via the unbounded operator L defined on functions f in the subspace

D(L) = {f€L20 T ZeQ amz/ﬂf(y)sinmydy}.
m=1 0

Here the instability is apparent: small (in L?-norm) perturbations of the
data f can, because of the factors e"” in the kernel, be expressed as very
large changes in the solution g.

The problem of determining a spatially distributed source term from
the temperature distribution at a specific time provides another example
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of the solution of an inverse problem given as the value of an unbounded
operator. If in the model

ou  0%*u
E—@ﬁ-g(x), O<z<m, 0<t,

where u(z,t) is subject to the boundary and initial conditions
u(0,t) = u(m,t) =0, wu(z,0)=0,
one wishes to reconstruct the source distribution g(x) from the spacial

temperature distribution at some later time, say f(z) = u(z,1), one is led
to the explicit representation

0 2 T
g(x) =Lf(z) = 2 Z nizsinnx/ f(s)sinnsds.
7Tn:11—6_n 0

That is, g = Lf, where L is the linear operator on L?[0, 7] with domain

D(L) = {f: i mta2, < 00, apm = 2/ﬂf(s)sinmsds}.
m=1 T Jo

It is a simple matter to verify that the operators L which provide the
solutions of the inverse problems in these examples are closed, densely
defined, and unbounded.

In this paper we treat a theoretical aspect, specifically convergence the-
ory, of an abstract finite element method for stable approximate evaluation
of closed linear operators on a Hilbert space. We investigate the conver-
gence of certain stabilized finite-dimensional approximations to the true
solution. In [1] a treatment, in a more general context, of the convergence
of finite-dimensional approximations to a stabilized infinite-dimensional ap-
proximation of the solution can be found.

6.2 Background

Our problem, in the abstract, is to evaluate a closed unbounded operator
L :D(L) C Hy — H, defined on a dense subspace D(L) of a Hilbert space
H; at a vector x € D(L). The rub is that we have only an approximation
x% € Hy satisfying ||z —2°| < §, where § > 0 is a known error bound. These
approximate data typically represent some measured “rough” version of the
true data vector x and generally z° ¢ D(L) and hence we may not apply
the operator directly to the available data. Even in the unlikely case that
2° € D(L) for all §, we are not guaranteed that Lx® — Lx as § — 0 since
L is unbounded. This is the classic instability problem that arises so often
in solving linear inverse problems.

In [2] some stabilization techniques for approximate evaluation of un-
bounded operators are unified in a general scheme based on spectral theory
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and a theorem of von Neumann. This theorem states that if L is closed
and densely defined then the operator L defined by

L=(I+LL)"!

is bounded and self-adjoint and the operator LL is bounded (see [3]). This
result suggests stabilizing the evaluation of Lx by an approximation of the

form L
LLS,(L)x,

where S, (t) is a parameterized class of functions on (0,1] that approximates
the function 1/¢ in an appropriate sense. This is the basis of the analysis
in [2]. In the case when only an approximate data vector x0 is available,
the process may be viewed as a data smoothing step

2% LS, (L)a?
followed by a stabilized approximation of Lx
Lz ~ LLS,(L)z’,

where the operator LLS, (L) acting on the data vector z° is bounded.

The analysis in [2] is carried out in the context of an infinite-dimensional
Hilbert space. In this paper we investigate a finite-dimensional realiza-
tion of a particular stabilization method known as the Tikhonov—Morozov
method.

6.3 The Tikhonov—Morozov Method
The family of functions

Sot)=(a+(1-a))™', 0<a<l,
leads to the stable approximation

Lz~ LL(al + (1 —a)L)"'a’
= L(I 4 aL*L)" 2’ =: La?,

known as the Tikhonov-Morozov method [4], given approximate data z° €
H, satisfying ||z — 2°|| < 6. Under suitable conditions on the true data

x € D(L) and with appropriate choice of the regularization parameter
a = «(d) it can be shown (see [2]) that

|Le — Lad || = O(5%%).

However, for the important class of operators having compact resolvent
this order of approximation can not be improved except in the trivial case
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in which the true data is in the null space of the operator (see [5]). One of
the attractive features of this method is that the “smoothed” data x% has
a variational characterization, namely it is the minimizer over D(L) of the
functional

®a(z;2°) = |2 = 2| + | L2|*.

It is a routine matter to show that for each #° € H the functional ®,(-; 2°)
has a unique minimizer z° over D(L) and this minimizer enjoys an extra
order of smoothness in that it necessarily lies in D(L*L).

6.4 An Abstract Finite Element Method

The variational characterization of the Tikhonov—Morozov approximation

2% as the minimizer over D(L) of the functional

®o(2;2°) = ||z = 2°|| + af| L2||?

suggests the possibility of using finite element methods to effectively com-
pute the approximations. To this end, suppose {V,}>°_; is a sequence of
finite-dimensional subspaces of H satisfying

ViCVhC..CDL) and UX_,V, = H.

Given z € D(L), the finite element approximation to Lz will be Lz,
where

Tom = argmin, ey, ||z — zl|* + of| Lz||*.

Since V,,, is finite dimensional, such a minimizer exists and is unique. Sup-
pose dimV,, = n(m ) and that {go(m), ce gpn(m)} is a basis for V;,,. Then

the coefficients {cj } of the approximation

n(m)

I
j=1

are determined by the conditions

d .
dtq) (asam—ktgol i) |t=0 =0, i=1,...,n(m),

which are equivalent to the system of linear algebraic equations

n(m)

S L™, ™) + alLpl™, L™ ™

j=

—
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When only an approximation 2° € Hj is available satisfying ||z—z%| < 6,
the minimizer of the functional @, (-; %) over V,, is denoted by xim:

5 ; .0
Ty = argmin, .y, @4 (2;2°%).

As a first step in our analysis, we determine a stability bound for

| Lzam — Lz

e |
a,mll*

The stability bound turns out to be the same as that found for the approx-
imation in infinite-dimensional space. We will employ the inner product
[-,:] defined on D(L) by

[u, w] = (u, w) + a(Lu, Lw),

where « is a fixed positive number, and the associated norm |u| = +/[u, u].
Note that since L is closed, D(L) is a Hilbert space when endowed with
this inner product.

Theorem 1. Ifz € D(L) C Hy and 2° € Hy satisfies ||z — 2°|| < 6, then

| LTa,m — in,mH <d/Va.

Proof. The necessary condition

d P + t0; )]0 = 0
I, Ta,m VT =0 — Y
dt ’ =0

for all v € V,,, gives
<x0t,m - l‘,’U) + a<an,m7 LU) = 07 (61)

for all v € V,,, and similarly

0

av

m— T,0) +alLal . Lv) =0,

a,m>

(x

for all v € V;;,. The condition (6.1) may be expressed in terms of the inner
product [-, -] in the following way:

[Zam — 2, 0] = (Xam — 2, V) + A{L(Tam — ), Lv)
= —a(Lx, Lv), (6.2)
for all v € V,;,. On the other hand,

1)

a,m

)

a’

= (2® —z,v) + (2°, — 2 v) + a(L(z®, — ), Lv)

a,m a,m

- <gg5 —xz,v) — a{Lx, Lv)

[0, — @, 0] = (x?, . — x,v) + a(inym — Lz, Lv)
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and therefore,
[x0  — Ta,m, V] = (x0 — x,v), (6.3)

)

for all v € V,,,. In particular, setting v = x‘;’m —Zq,m in (6.3), and applying

the Cauchy—Schwarz inequality, one obtains

128 = Taumll® + @l L, — Lam | = 122 1 — Taum|?
< 5||‘rg,m — Ta,ml|-
Therefore,
||$6a,m - xa,mn <90
and hence

a”fox,m - LxOA,m”2 < 6%
giving the result.

We see from this theorem that the condition ¢/\/a — 0, combined with
a condition that ensures that || Lz, — Lz| — 0, will guarantee the con-
vergence of the stabilized finite element approximations to Lzx.

The remaining development requires an analysis of the difference be-
tween the finite-dimensional approximation z,,, and the infinite-dimen-
sional approximation z, using exact data « € D(L) which is characterized
by _ : 2 2

To = argmin,cpp,l|z — z[|* 4+ af| Lz

This is equivalent to
0= {(xq —z,v) + &Ly, L) = [£q — z,v] + a(Lz,v)

for all v € D(L). The corresponding finite element approximation zq m,
satisfies (6.2), that is,

0= [zam — =, v] + a{Lz,v)
for all v € V,,,. Subtracting, we find that
[Za — Ta,m,v] =0, (6.4)

for all v € V,,,. We can express this in a geometrical way by saying that
Zo,m is the [-,-]-orthogonal projection of z, onto the finite-dimensional
subspace V,,,. That is,

LTa,m = Pz, (65)

where P,,, : D(L) — V,, is the orthogonal projector of the Hilbert space
D(L), equipped with the inner product [-, -], onto the subspace V;,, C D(L).

Let P, be the (ordinary) orthogonal projector of Hy onto V,. One may
bound the quantity ||Lzy — Lzq m | in terms of the two quantities

Bm = H(I_Pm)zH
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and ~
Tm = ”L(I - Pm)L”

We note that since LE, LP,,, and L are all bounded linear operators, both
of these quantities are finite. We begin with a result that requires relatively
modest hypotheses on the true data z.

Theorem 2. If x € D(L*L), then
[Laa — Laaml* < (85, /a +m) |z + L* La| .

Proof. First we note that € D(L*L) if and only if 2 = Lw where
w = x + L*Lx. From the characterization (6.5) we have

allLzy — Lram|? < |Ta — Ta.m|?
= |To — Ppmzol? < |Ta — Pnzal?
= (I = Pa)zall* + || L(I — P)zal*.
But ~ ~
To =T +al*L) 'z =Lal + (1 —a)L) 'z
= L(al +(1—a)L) ' Lw.

Also, [|[(a + (1 — a)L)"'L| < 1. Therefore,
al|Lea = Laaml* < (I(I = Pu)LI* + all LI = P) L|1?)|w]?,

that is,
ILaa = Laaml® < (B5,/a + v 1wl

We now need a well-known consequence of the uniform boundedness
principle.

Lemma 1. Suppose {A,} is a sequence of bounded linear operators sat-
isfying Apx — 0 as n — oo for each x € Hy. If K is a compact linear
operator, then || A, K| — 0 as n — oo.

Suppose L*L has compact resolvent, i.e., Lis compact. Applying the
previous lemma with A,, = I — P,,, we see that

Bn—0 as n— oo.
If we assume that

LP,z — Lz for ze€ D(L*L), (6.6)

then we can also apply the lemma to the operator A, = L(I — Pn)z to find
that
Yo — 0 as n — oo.
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We may now give a basic convergence and regularity result for the sta-
bilized finite element approximations.

Theorem 3. Suppose that L is compact, that condition (6.6) holds, and
that x € D(L*L). If « = a(6) — 0 as § — 0 and m = m(a) — oo as
a — 0 in such a way that §/v/a — 0, v, — 0, and 32,/a — 0, then

Lz’  — Lz

Proof. Note that
L, ,,, — La|| < ||La, , — Lo m|l + || L@am — Laall + | Lo — Lx||
<d/Va+O0(BE/a+72) + |ILea — Lz|.

It is well known [5] that ||Lz, — Lz|| — 0 as a — 0 (see, e.g., [2]), and the
result follows.

Remark. If we are willing to assume more on the true data, namely that

z € R(L") for some v > 1, then minor modifications of the argument above
give the bound

a3, — Lol < 6/va + O (VB a +720) ) + [Lea - Lal,

where _
B (v) = (I = Ppn)L"||

and _
Ym(¥) = |L(I = Ppn)L"].

It is well known that if © € D(LL*L), then ||Lz, — Lz|| = O(«). For
completeness we supply the argument. If & € D(LL*L), then Lz = Lw,

where w = (I + LL*) Lz and L:= (I +LL*)~! is bounded and self-adjoint.
Therefore,

|Lza — Lz|| = |LL(od + (1 — &)L) 'z — Lz||

= |(L(aI + (1 — 2)L)~' = I)Luw||
=a|(L - I) (el + (1 -a)L) 'L||w] < afwl|.

We therefore obtain the following assertion.

Corollary. If condition (6.6) holds and if x € D(LL*L), vm = O(a),
B = O(a?/?), and a ~ §/3, then

L2, ,, — Ll = O(5*).

This corollary shows that in principle the finite element approximations
are capable of achieving the optimal order of convergence possible for the
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Tikhonov—Morozov method. As a specific but simple instance of the corol-
lary, consider the case of the operator that maps the temperature distribu-
tion f(z) at time ¢t = 1 to the distributed forcing term g(z). Let

V’m = Span{wla P25 SDTYL}a

where ¢;(z) = \/2/msinjz. Then

n -9
— J .
LP,z = ]z:; = (z,95) = Lz

for each z € D(L) and hence condition (6.6) is satisfied. Also, elemen-
tary estimates show that 8,, < m~* and Ym < m~2. Therefore, a choice
of stabilization parameter of the form a ~ §2/3 along with a choice of
subspace dimension of the form m ~ §~'/3 result in the optimal order of
approximation O(6%/3).
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7 A Converse Result for the
Tikhonov—Morozov Method

Charles W. Groetsch

7.1 Introduction

Many ill-posed problems of mathematical physics may be phrased as eval-
uating closed unbounded linear operators on Hilbert space. A well-known
specific example occurs in potential theory. Consider the model Cauchy
problem for Laplace’s equation on an infinite strip. Here the unbounded
operator maps one boundary distribution into another. Specifically, let
u(z,y) be a harmonic function in the strip

Q={(z,y):0<z <1, —0<y<ox},
satisfying a homogenous Neumann condition on the boundary = 0, and

suppose that one wishes to determine the boundary values g(y) = u(1,)
given the boundary values f(y) = u(0,y). That is, u(z,y) satisfies

Au=0 in Q,
u(0,y) = f(y),
ux(ovy) =0,
u(l,y) = g(y),

for —oo < y < 0.
Applying the Fourier transform 4 = F{u} with respect to the y variable,

~ 1 > —iw
u(x : w) = m/ U(:L'7y)6 ydya

results in the initial value problem involving the frequency parameter w:

d—Qa =w?i

dz? ’
a(0) = f,
d .

This work was supported in part by the Charles Phelps Taft Foundation.



72 C.W. Groetsch

giving .
g(w) = 0(1l,w) = f(w) cosh (w).

Therefore the linear operator connecting f to g is given by

g=Lf = F{f(w) cosh (@)}.

This linear operator is defined only on
D(L) = {f € L*(R) : f(w)cosh (w) = 3}

for some function g € L?(R), a condition that says the high frequency
components of f must decay very rapidly. In particular, L is defined
on band-limited functions and hence D(L) is dense in L?(R). Also, op-

erator L is closed. For if {f,} C L%(R), fn(w)cosh(w) € L2(R), and
f‘l{fn(w)cAosh (w)} — g € L*(R), then f,(w)cosh (w) — § € L2(R), and

since f, — f, we have
f(w) cosh (w) = g € L*(R),

and hence f € D(L) and Lf = g, that is, L is closed.
However, L is unbounded. Indeed, if

fn (w) = Xn—1/2,n+1/2]

is the characteristic function of [n — 1/2,n + 1/2], then f, € L*(R) and
/=]l = 1, by the Parseval-Plancherel relation. However,

n+1/2 n+1/2
|Lfnl? = / (coshw)?dw > f/ e dw — 00 as n — oo,
n—1/2 n—1/2

showing that L is unbounded.

The basic problem in the evaluation of such an unbounded operator is
that the data vector to which the operator is to be applied might be only
approximately known, and this approximation may fail to be in the domain
of the operator. Or worse, a given sequence of approximate data vectors,
even if it lies within the domain of the operator, might, upon applica-
tion of the operator, lead to a nonconvergent sequence since the operator
is unbounded. What are needed are bounded approximations to the un-
bounded operator, whose values converge in an appropriate sense to the
required value of the unbounded operator. Such schemes are called stabi-
lization methods and the best known stabilization method is the Tikhonov—
Morozov method.

In this note we answer a question, raised by M. Mitrea at IMSE2004 in
Orlando, concerning a converse of a convergence theorem for the Tikhonov—
Morozov method. In fact, we give two quite distinct proofs of the fact that
if the method achieves a rate of convergence of the form O(a), where « is
the stabilization parameter, then the true data lies in the space D(LL*L).
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7.2 The Tikhonov—Morozov Method

Suppose L : D(L) C H; — Hs is a closed densely defined linear operator
acting on a Hilbert space H; and taking values in a Hilbert space Hs. The
Tikhonov—Morozov method (see [1]) consists of approximating the vector
Lz by Lz, where x, is the minimizer over D(L) of the functional

Do (232) = ||z — [|* + | Lz||?
in which « is a positive stabilization parameter. That is,
T = argmin, cp () Pa(2; ).

It is easy to see that the unique minimizer x,, of this functional in fact lies
in D(L*L) and is given by

To = (I +al*L) 'z
Also L(I+aL*L)~! is an everywhere defined bounded linear operator, that
is, the Tikhonov—Morozov method is a stabilization method.

The expression for z, may be conveniently reformulated by use of von
Neumann’s classic theorem which states that if L is a closed densely defined

linear operator, then the operators L and L defined by
L=(I+LL)"" and L=(I+LL*)"!

are everywhere defined bounded self-adjoint operators (see [2]). The ap-
proximation may then be written

to=L(1—a)L+al) 'z

and one sees immediately that Lz, = LL((1 — )L + o)~ 'z is a stable
approximation to Lz. For example, the operator L defined in the pre-
vious section may be written L = F~'MF where M is the unbounded
multiplication operator densely defined on L?(R) by

(Me)(w) = (coshw)p(w).
In this case one finds that
Lz, =F 'M(I+aM?*) ' Fz
and for each a > 0, one has

|FEM(I 4+ aM?) 7 F| < 1/c
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Therefore, Lz, is stable with respect to perturbations in z. It is known
(see [3]) that if z € D(LL*L), then

Lo — Lz| = O(a).

In this note we give two proofs of converses of this fact, one based on
spectral theory and the other relying on the weak topology.

7.3 Operators with Compact Resolvent

The special case of the converse in which L is compact has an instructive
proof and will be considered separately in this section. Such operators with
compact resolvent are quite common. In fact, Kato [4] has noted that in
many cases arising in mathematical physics the unbounded operator L*L
has compact resolvent, that is, the operator

L=(I+LL*)!
is compact. In Kato’s words:

“Operators with compact resolvent occur frequently in mathematical
physics. It may be said that most differential operators that appear in
classical boundary value problems are of this type.”

A prototypical example of such a closed densely defined linear operator

with compact resolvent is provided by the differentiation operator Lf = f’
defined on

D(L) = {f € L*[0,1] : f abs. cont., f' € L*0,1]}.
Then
D(LL*) = {y € L?[0,1] : 4/ abs. cont., y" € L?[0,1], y(0) = y(1) = 0}.

In this case L = (I + LL*)~! is the compact integral operator on L2[0,1]
defined by

1
Lh(s) = / g(s,t)h(t) dt,
0
where g(s,t) is the continuous symmetric kernel

sinh (1 — s) sinht

t <
simh1 0 =7
g(s, t) =
sinh (1 — ¢) sinh s ;
s <t.
sinh 1 ’ -

In this section we give a proof of the promised converse in this case. Before
doing so, we note the following simple assertion.
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Lemma. R(L)=D(LL").

Proof. Since L = (I+LL*)!, it follows that Lz € D(LL*) for all z € Hy,
that is, R(L) C D(LL*). On the other hand, if y € D(LL*), then y = Lw
where w =y + LL*y, i.e., D(LL*) C R(L).

Theorem. Suppose L is compact and & € D(L). If |Lzo — Lz| = O(a),
then © € D(LL*L).

Proof. Let {u;;\;} be a complete orthonormal eigensystem for Hs, gen-

erated by the self-adjoint bounded operator L. N ote that the eigenvalues
{A;} lie in the interval (0,1]. Suppose they are ordered as

0< o <At <A <o < g < AL

Then
Lo = LL(al + (1 — a)L) " 'a
= L(ol + (1 —a)L) 'Lz
o0
:Za+ 1_a J<LxUJ>UJ,
Jj=1
and hence,

ad 1—)))?
ILo— Lo = a? Y — =2y P

Therefore, if ||[Lx — La,|| = O(«), we have

D e+ (1= a)X) (L, uy)* < C

j=1

for some constant C' and all o € (0, 1]. In particular, all of the partial sums
of the above series are uniformly bounded by C. Letting & — 07 in each
of the individual partial sums shows that

S e u)f < €

=1

for each m, and hence the series o ?|(Lx,u;)|? is convergent. The

vector

JlJ

z= Z )\j_l<Lm, Uj)Uj

Jj=1
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is therefore well defined and

o

Lz= Z(Lx uj)u; = Lz,
j=1
that is, Lz € R(L); hence, z € D(LL*L).
We note that the vector LL* Lx is given in terms of the eigenexpansion

of Lz by

o0

MR

7.4 The General Case

We now drop the assumption that Lis compact and give a very different
proof of the converse that is inspired by an argument of Neubauer [5]. First,
we need a well-known result.

Lemma. If L is closed and densely defined, then LL* is closed.

Proof. Suppose that y, € D(LL*), y, — Y, and LL*y, — u € H2 Then
(I +LL* )yn — y + u and hence, since L is bounded, y,, — L(y + u).

Therefore, L(y 4+ u) = y, that is, y € D(LL*) and y + LL*y = y + u, or
LL*y =wu, so LL* is closed.

Theorem. Ifxz € D(L) and |Lx — Lzo| = O(), then x € D(LL*L).

Proof. First, note that
To =+ aLl*L) 'z € D(L*L),

and hence,
Lro = (I +aLL*)" 'Lz € D(LL").

Also,
Ly, — Lr = —aLL*Lz,.

Therefore, by the hypothesis,
|ILL* Lz || = O(1).
By the lemma, we know that LL* is closed. The graph of LL* is there-

fore closed and convex, and hence weakly closed. Since {||[LL*Lx,|} is
bounded, there is a sequence «;, — 0 with

LL*Lz,, — w
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for some w (here — indicates weak convergence). But Lz,, — Lz. Since
the graph of LL* is weakly closed, it follows that Lz € D(LL*) and
LL*Lx = w. In particular, x € D(LL*L), as claimed.
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8 A Weakly Singular
Boundary Integral Formulation
of the External Helmholtz
Problem Valid for All

Wavenumbers

Paul J. Harris, Ke Chen, and Jin Cheng

8.1 Introduction

Over the last forty or so years the boundary integral method has become
established as one of the most widely used methods for solving the exterior
Helmholtz problem. The underlying differential equation can be reformu-
lated as a boundary integral equation either by applying Green’s theorem
directly to the solution or by representing the solution in terms of a layer
potential function. It is well known that the integral equation formulation
arising from either of these methods does not have a unique solution for
all real and positive values of the wavenumber. Over the years a number
of methods for overcoming this problem have been proposed, most notably
the so-called CHIEF method [1] and the Burton and Miller method [2]
for Green’s theorem formulation, and methods similar to those proposed
by Panich [3] for the layer potential formulation. A survey of different
methods for overcoming these problems is given in Amini et al. [4].

In the work presented in this paper we shall only consider the Burton
and Miller formulation for overcoming the nonuniqueness problem. This
method has the advantage that it is guaranteed to have a unique solution
for all real and positive wavenumbers, but has the disadvantage that it
introduces an integral operator with a hypersingular kernel. In this paper
we present a method for reformulating the hypersingular integral operator
in terms of integral operators that have kernel functions which are at worst
weakly singular and hence relatively straightforward to approximate by
standard numerical methods. Further, we shall show that the numerical
results obtained using the methods described here are considerably more
accurate than those obtained by the most widely used existing methods.

8.2 Boundary Integral Formulation

Consider the Helmholtz (or reduced wave-scattering) equation

Vé+k*¢=0 (8.1)
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in some domain Dy exterior to some closed, finite region D_ with closed
and piecewise smooth surface S, subject to the boundary condition that
O¢/On is known on S and to the radiation condition

where k is the acoustic wavenumber. In this work we shall assume that &
is real and positive.
An application of Green’s second theorem leads to

Gr(r.a) 99(a) o 1
[ 6@ L — G0 Pas, = Soiw (32)
for p € S, where
a ) eik‘P_Q‘
k(P q) = m

is the free-space Green’s function for the Helmholtz equation. However,
it is well known that (8.2) does not possess a unique solution for certain
discrete values of the wavenumber k, although the underlying differential
equation (8.1) does possess a unique solution for all real and positive k.
Further, the exact values of k for which (8.2) fails will depend on the shape
of the surface S. Burton and Miller [2] proposed the alternative integral
equation

/¢ <8Gk D, )+a62Gk‘(p7q)>dSq

ong Onpong

_ ;“9;57@ + [ 59 (G + 250D Y as, (s

and showed that (8.3) has a unique solution for all real and positive values
of the wavenumber k provided the imaginary part of the coupling constant
« is nonzero. Further, it is shown in [4,5] that the almost optimal choice
of @ is @ = i/k as this almost minimizes the condition number of the
integral operator. However, we note that this formulation has introduced
the integral operator with kernel function

asz (pa Q)
onydng '

which contains a 1/r® hypersingularity. It is worth noting here that all

the other integral operators appearing in (8.3) have kernel functions which

are at worst weakly singular and so can be numerically evaluated using

appropriate quadrature rules. Methods for evaluating this hypersingular

integral operator will be discussed in the next section.
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8.3 Numerical Methods

We now describe the collocation method with high-order elements. To solve
(8.3), we first approximate the solution ¢ by

N
= Z dj5(a), (8.4)

where {¢;(¢)} are a set of known basis functions and {¢;} are a set of
constants to be determined. Substituting (8.4) into (8.3) yields

- OGr(p,q) | 0*Gr(p,q)
j;¢j { /w] ( ong to On,0ng )dsq]
0 0 oG
-2 ggp> + [ D (Gup.a) + 22D ) a5, + R, (55)

where R is a residual function. A linear system of equations is obtained by
picking N points p1,pe,...,pn at which we force R(p;) = 0.

In order to be able to make use of (8.5) we need a method for evaluating
the hypersingular integral

/ by(q LCE P 4 (8.6)

Onpong

Let us first review the commonly used collocation method with piecewise
constant elements. This consists of rewriting (8.6) as

2 .
/S%(q)aGk(m’q)dsq

On,0ng

Z/S(%‘(Q)—%(pi)) )dsq+¢j(pi) PGr(pira)

82 Gk (p’L ,q
—_— dsS,. (8.7
On,0ng s Onydng @ (8:7)

Using the result given in [6], the second integral on the right-hand side
of (8.7) can be made weakly singular and hence be evaluated using an
appropriate quadrature rule. This can seen by rewriting (8.7) as

82Gk pla )
/ vild On,0ng “Onyom,

0?Gy,
:/S(wj(Q)_¢j(pi)) 8sz(3nq)ds + 9 (pi) )k? /Gk Dir Q)N - NgdSy.

(8.8)

If we now choose the basis functions ; to be piecewise constant then
whenever the collocation point p; is in the same element as the integration
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point ¢ then the first integral on the right-hand side of (8.8) is zero and
the problems associated with the hypersingular kernel function have been
avoided. However, this will not work if any other basis functions (such as
higher-order piecewise polynomials) are used, as the first integral on the
right-hand side of (8.8) is no longer zero. Hence the piecewise constant
approximation to ¢ has been widely used in practise.

Next we discuss the more general case of using high order collocation
methods. The nonconstant basis functions can be used with the help of
the recent result in [7]

2
/1/)] akav )dSq

Onyong

:/9({wj(Q)_¢j(p)—V¢j(p)-(q_p)}m(p’q)> ds,

Onyong
1, 0GP,
Tp
9G(p,
_k;2/ Vi(p) - (¢ — )wd%—*ij(p)mp, (8.9)
Mp 9

in which all of the integrals on the right-hand side are at worst weakly
singular, but which has now introduced the volume integral over the interior
D_ of S. Clearly we can avoid having to evaluate this volume integral if we
only consider the case k = 0. This is possible by rewriting the hypersingular
integral as

82G ,
/wj k(P )dSq

Onpong
0’Gr(p,q) _ *Golp.q 3200 (. q)
/ vild [ In,Ong In,Ong }dS’ +/ vild 3np8nq “On,on, o
(8.10)

The first integral on the right-hand side of (8.10) is at worst weakly singular
whilst the second integral can be evaluated using (8.9) with k& = 0 to yield

2
/'(/JJ a Gk: pa )dS'q

Onpong
0’Gi(p.q) _ *Go(p.q)
/ Vil [ Ony0ng On,0ng 45,

+/ ({1/)3'(61)%(1))ij(p).(qp)}azGO(i”’q)> ds,

On,0ng

oG
+ [ 9030 n oD, — S0 (8.0
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Hence it is possible to solve (8.3) using (8.11) to evaluate the hypersingular
integral operator by means of any type of high-order basis functions; in
particular, high-order (i.e., nonconstant) polynomial basis functions.

8.4 Numerical Results

Here we present some results to illustrate the new formulation using high-
order collocation methods. These are for the following test surfaces:

(i) A unit sphere with point sources at (0, 0, 0.5) and (0.25, 0.25, 0.25)
and with strengths 2 + 3¢ and 4 — ¢, respectively.

(ii) A cylinder of length 0.537 and radius 0.2685 with point sources at
(0, 0, 0.15) and (0.25, 0.25, 0.25) and with strengths 2 + 3¢ and 4 — 4,
respectively.

(iii) A ‘peanut-shaped’ surface defined by

T = \/cos 20 + \/1.5 — sin? 20 sin 6 cos 7,
Y= \/cos29 + V1.5 — sin® 20 sin A sin ,
z =1/cos20 + V1.5 — sin? 20 cos 6

for 0 < § < 7 and 0 < v < 2w, with point sources at (0.2, 0, 1) and
(0, 0.2, —0.75) and with strengths 2 + 3i and 4 — i, respectively. In each
case the surface S has been approximated by a number of quadratically
curved triangular elements.

The usual high-order piecewise polynomial basis functions for solving
(8.3) on a surface made up of such elements are usually defined in terms
of the nodal points of the surface elements (isoparametric elements). How-
ever, when trying to solve (8.3) there is a major problem with using the
surface nodes as collocation points as we need to be able to calculate the
normal at the collocation points (n, in (8.3)), but the interpolated sur-
face does not possess a well-defined normal at these points. One possible
solution to this problem is to use the normal to the original surface, but
this will not be possible if the original surface has an edge or a vertex.
The alternative is to collocate at points which are interior to the elements
and different from the surface interpolation nodes. This has the immedi-
ate advantage that the approximate surface will have a unique normal at
each collocation point, but the disadvantage that the approximate solution
will no longer be continuous at the element boundaries. The choice of the
location of these interior points will have a significant effect on the overall
accuracy of the numerical scheme. Here we have used discontinuous linear
and quadratic schemes to calculate the solution. In the linear case, the
location of the collocation points is determined by a parameter § which
governs the location of the three collocation points relative to the element
centroid and each element vertex. In the quadratic case, the additional
three collocation points are simply taken as the midpoints between each
two consecutive collocation points of the linear case. Fig. 1 and 2 show
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the relative error in the computed surface pressure for each surface at the
first characteristic wavenumber using discontinuous linear and quadratic
elements, respectively. In the linear case, it is clear that the optimal value
is 0 = 0.4, whilst in the quadratic case, the situation is not quite so clear-
cut, but using § = 0.25 would seem to be appropriate. These are the values
that have been used in the calculations described below.
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Fig. 1. The Lo relative error on each test surface for different values of § using
the linear basis functions.
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Fig. 2. The Lo relative error on each test surface for different values of ¢ using
the quadratic basis functions.
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Fig. 3, 4, and 5 show the results of using the discontinuous constant,
linear, and quadratic approximations for the sphere, cylinder, and peanut,
respectively.
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Fig. 3. The Ly relative error on the unit sphere using discontinuous constant,
linear, and quadratic basis functions.
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Fig. 4. The Lo relative error on a cylinder using discontinuous constant, linear,
and quadratic basis functions.
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Fig. 5. The Ls relative error on the peanut using discontinuous constant, linear,
and quadratic basis functions.

The results of employing the commonly used piecewise constant ap-
proximation are also given as a comparison. In each case we see that the
linear and quadratic discontinuous approximations are considerably more
accurate than the usual piecewise constant approximation, and that the
quadratic approximation is more accurate than the linear approximation.

8.5 Conclusions

Over the years, the Burton and Miller method has been shown to be a
theoretically reliable method for determining the acoustic field radiated or
scattered by an object. However, in practice, nearly all of the earlier work
on this problem was restricted to using a piecewise constant approximation
and there has always been the problem of how to evaluate the integral op-
erator which involves the second derivative of the Green’s function beyond
the piecewise constants.

The work in the paper shows how this problem can be overcome; by
using a singularity subtraction technique, one manages to avoid introducing
any volume integrals. This new formulation allows a much wider class of
basis functions to be considered. The numerical results show that the
higher-order piecewise polynomials considered here give considerably more
accurate results.
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9 Cross-referencing for
Determining Regularization
Parameters in I1lI-Posed
Imaging Problems

John W. Hilgers and Barbara S. Bertram

9.1 Introduction

Imaging problems offer some of the best examples of ill-posed Fredholm first
kind integral equations. These problems are also very challenging because
they consist of inherently two-dimensional integral operators with kernels,
or point spread functions (psf), which amount to degraded identity opera-
tors. This means that the kernels resemble corrupted Dirac delta functions,
or spikes that have been diffracted into peaks with finite diameters. Prob-
lems featuring such kernels are among the most pathological because the
corresponding spectral falloff of eigenvalues with index is extremely rapid.
This magnifies the ill-posed nature of the inverse problem [1].
The integral operator K in this case is defined by

Kf(z,y) = //K(a? -y —y)f(a’,y)da'dy’, 0<uz, y<1.

Because K is a Hilbert—Schmidt kernel, operator K is completely con-
tinuous from L2 ([0,1] x [0,1]) into itself. As such, the inverse operator,
K~1, or generalized inverse, KT, is necessarily unbounded (unless K is
degenerate)[2]. This is the source of the instability in the inverse problem.

The practical problem is usually encountered in a noise-contaminated
form

Kf=g=g+c¢, (9.1)

where g = K fy, fo is the true solution and e represents additive error.
The inverse problem is to obtain fy, or a good approximation of it, from
the measured data g in spite of the noise €. To this end, a least square
approach is usually taken whereby one tries to solve

min | K f — g].

The second author wishes to thank Signature Research, Inc. for hosting her
sabbatical.
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any solution of which must solve the normal equation K*K f = K*g, which
is even more ill posed than the original (9.1) (see [13]-[15]). There are a
number of ways to avoid the instability of the normal equation by applying
some form of regularization. Three general classes follow.

1. Solve

(K*K + oL*L)f = K*3, (9.2)

where L and « are the regularization operator and parameter, respec-
tively. Here « is just the Lagrange multiplier in the constrained least
squares (CLS) approach (see [13], [15], and [16]-[22]). For o > 0, the
operator in (9.2) is invertible when N(K) N N(L) = {0} (N repre-
senting the null space).

2. Solve the normal equation by a spectral or singular value decomposi-
tion (SVD) expansion, and keep only the first terms. The number of
terms retained becomes the de facto regularization parameter [2].

3. Use an iterative approach to solving (9.1) directly, or the normal
equation, or even (9.2) (see [28], [25], and [26]). In this paper the
conjugate gradient method is used. In all such methods the number
of iterations is the equivalent regularization parameter.

What is clear is that all regularization techniques involve assigning values
to one or more parameters which control the amount of smoothness to be
forced on the approximate solution. How this is to be done is a problem of
long standing and the subject of this paper.

9.2 The Parameter Choice Problem

How to determine the type and amount of regularization to be applied in
an ill-posed inverse problem is an open question, probably dating back to
the Russian A.N. Tikhonov and the work he did in the 1940’s in invert-
ing a solution to the heat equation in an effort to infer past climate from
measured cores of Siberian permafrost. The papers [23]-[30] cited below,
and hundreds of others, consider this problem in some way. The answer
to the problem depends, among other things, on: the high frequency com-
ponents of fy, the spectrum of K*K, the statistics of €, and the size of
llell/llgll- Some specific results are given in [2]-[8] and [12] for regulariza-
tion schemes like (9.2), and [1] discusses how the spectrum of K*K can
impact the stability of the optimal regularization parameter.

The methodology advanced herein, termed CREF for cross referencing
different regularized families, has evolved over about 10 years (see [6]-[11]),
and is based on three assumptions.

First, no matter what complex dependence exists between any particular
regularized approximate to fo, call it f, and the above-mentioned (as well
as other) factors, the following behavior will always be noted. As the
regularization parameter varies, whether it be continuous or discrete, f will
evolve from over-smoothed to something near f, to something increasingly
unstable. ~ _

Second, when two different regularized approximates, say f and h, both
pass into their respective unstable regimes, the highly disordered nature of
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the instabilities means it is highly probable that || f — h|| increases rapidly
with continued parameter variation, a phenomenon which is easily detected.
Third, quantities that get close to the same thing get close to each other
(i.e., the triangle inequality).
Based on these three assumptions, the CREF method is simply defined
as the solution to

argmin || f—h ||, (9.3)

where the arguments are the regularization parameters of the two families.
In [7] the condition

lell/llgll <1

is shown to be a likely indicator of the existence of (9.3) for regularizers of
the form (9.2). In cases run to date (see [6]-[11]), (9.3) has never failed to
exist, and has always provided stable approximations of high acuity, even
when |le[|/[|g]| = 0.5.

9.3 Advantages of CREF

The major advantage of CREF is that the approximation inherent in (9.3) is
undertaken in the domain space (of K). In contrast, the generalized cross-
validation (GCV) method [5] minimizes a function which approximates

|K fo — Kf||, thereby executing a comparison in the range space, where
the action of the kernel can suppress very pathological features in f.

To state this another way, the optimal parameter(s) which minimize
IIf = foll can fluctuate over several orders of magnitude for different error
vectors, €, even when ||e|| is fixed. This phenomenon is driven by the rate
of decrease of the spectrum of K*K, and is a feature shared by the GCV
approximation to the optimal parameter(s) [1].

However, the optimal regularizer, f, considered as a vector in the appro-
priate function space, is a very stable approximator to fy, and the quality
of the approximation appears to depend only on ||¢|| no matter how un-
stable the dependence of the optimal parameter(s) becomes. Using (9.3)
accesses only stable approximations. Basically the only way CREF can fail
is:

(1) If the regularization method is pathologically wrong for the particular
problem so the optimal parameter is infinite or undefined, or if ||¢||/||g|| is
excessive, in which cases none of the competing methods would perform
well either.

(2) That the second assumption of the method fails, namely that both
regularizers in (9.3) will become unstable in the very same way, so (9.3)
remains small even when f and h become unstable.

While it may well be possible to engineer examples where (1) and (2)
occur, in problems undertaken with standard regularization techniques,
with |le||/|lg]] < 1, problems with CREF have never been experienced in
practice (see [6]-[11]).
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9.4 Examples

All images are 256 x 256, centered on 512 x 512 for zero padding. In the
figures only the 256 x 256 image is displayed. The noise is additive and
Gaussian. All convolutions and deconvolutions were done in the frequency
domain using standard MATLAB FFT routines.

9.4.1 The Garage

The psf was computed by the MATLAB AIRY function with a support
diameter of about 10 pixels. The object was the “garage” (see Fig. 1).
Gaussian noise was added to the image with ||¢]|/||g|| = .04, and this is
shown in Fig. 1.

Fig. 1. The garage as object and its image with noise.

9.4.1.1 CLS Example

Two CLS regularizers with L; = I and Ly = A, the identity and Laplacian,
respectively, were compared. A power of ten grid search was executed with
the result that o = 10 and 8 = 100 where « and 3 are the parameters for
L1 and Lo, respectively. These values are identical to the true optimum
parameter values (also taken to the nearest power of 10). The results are
shown in Fig. 2.

Fig. 2. Reconstructions of the garage with the identity and Laplacian, respec-
tively.
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9.4.1.2 Conjugate Gradient and CLS/Laplacian Example

This example is the same as 9.4.1.1 except that here CREF compared
the conjugate gradient (CG) method with a positivity constraint invoked
with CLS, L = A. The search was done on a grid pitting multiples of ten
iterations of CG against powers of ten for a with the result that a minimum
was found for 20 iterations of CG and a = 1000 for the CLS method. The
resulting approximations are shown in Fig. 3.

Fig. 3. Reconstructions of the garage using conjugate gradient and Laplacian,
respectively.

9.4.1.3 Conjugate Gradient and CLS/Identity Example

This is like examples 9.4.1.1 and 9.4.1.2 except that here CG with a posi-
tivity constraint was used with CLS, L = I. The same grid was searched
as in example 9.4.1.2 with the minimum occurring for 70 iterations of CG
and a = 10 for the CLS. This is the optimal « value for CLS with L = I.
The reconstructions are shown in Fig. 4.

Fig. 4. Reconstructions of the garage using conjugate gradient and identity,
respectively.
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9.4.2 The Jeep

The psf is measured and is approximately Gaussian. The object was the
“jeep” shown in Fig. 5. Gaussian noise was added to the image with the
extreme noise level, ||e||/|lg|| = 0.42, and this, too, is shown in Fig. 5.

Fig. 5. The jeep as object and its image with noise.

9.4.2.1 CLS Example

Two CLS regularizers with Ly = I and L, = A, the identity and Lapla-
cian, respectively, were compared. A CREF power of ten grid search was
executed with the result that a = 107* and 3 = 0.1, where a and 3 are
the parameters for L; and Ls, respectively. The reconstructions are shown
in Fig. 6.

A -

50 100 150 200 250 50 100 150 200 250

Fig. 6. Reconstructions of the jeep with the identity and Laplacian, respectively.

9.4.2.2 Conjugate Gradient and CLS/Laplacian Example

Example 9.4.2.1 was repeated using CG (with positivity constraint) and
CLS with L = A as the two regularizers. The parameters are the number
n of iterations for CG and § as in example 9.4.2.1. The search for solving
(9.3) was conducted over negative powers of ten and nonnegative integers
for # (and, of course, integers for n). The minimum square variation was
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attained for n = 3 iterations and 8 = 5. The results are shown in Fig. 7.
Further comments are included in the summary.

Fig. 7. Reconstructions with CG (with positivity constraint) and constrained
least squares with Laplacian.

9.5 Summary

The CREF method continues to provide highly stable approximations to
the solutions of ill-posed inverse problems, particularly in the presence of
high noise levels, and also in the case of two-dimensional imaging problems.

It should be emphasized that in example 9.4.2.1, CREF provided both
regularized approximates with their true optimum parameter values (to the
nearest power of ten). The true parameter values are found by comparing
each reconstruction with the true object shown in Fig. 1 and 5. Note that
example 9.4.2.1 shows a bit less blur but more noise when compared with
the solutions of example 9.4.2.2.

This is not surprising since 8 of example 9.4.2.1 is 0.1 while that of
example 9.4.2.2 is 5. This, in turn, is due to the fact that in performing
each iteration of CG, a nonnegativity constraint was also enforced by the
simple expedient of zeroing out negative-going regions of the reconstruction.
As a result the reconstruction is smoother and when used in CREF pulls
up to the larger value. In example 9.4.2.1 neither CLS regularizer included
a nonnegativity constraint.

In general, whether one favors the deblur or the noise removal functions
of the regularization method depends on the level of each degrading factor
present. In this case Fig. 6 may appear preferable to the “optimal” solution
of Fig. 7.
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10 A Numerical Integration
Method for Oscillatory
Functions over an Infinite
Interval by Substitution

and Taylor Series

Hiroshi Hirayama

10.1 Introduction

The arithmetic operations and functions of power series can be defined
easily in Fortran 90, C++ [1], and C#. The functions represented in these
languages, which consist of arithmetic operations, predefined functions, and
conditional statements, can be expanded in power series.

We consider the integral of an oscillatory function over an infinite inter-
val, of the form

- / " f(@)g(h(a)) da, (10.1)

where f(z) is a slowly decaying function, g(x) is one of sinz, cosz, J,(z),
and Y, (z) (the Bessel function of the first kind of integral order), and
R (x) > 0.

Let t = h(z); then

1= [ s g o

The solution of an ordinary differential equation can be expanded in a Tay-
lor series by Picard’s method of successive approximations and the inverse
function of f(z) satisfies the ordinary differential equation

dy 1
dv — f'(y)’

Therefore, the integrand above, that is,

PO @)™ ()

can be expanded in a Taylor series. Using these Taylor series, we can give
an effective numerical integration method for this type of integral.



100 H. Hirayama

10.2 Taylor Series

In this section, we explain the basic idea of expanding functions in Taylor
series. The reader is referred to [2]-[4] for details.

An arithmetic program for Taylor series can easily be made. The follow-
ing relations are valid not only at the origin, but also at any other point.
Taylor series can be defined in the form

f(x):fo+f1$+f2$2+f3$3+f4x4+~--, (10.2)
g(x) = go + g1 + gox® + gza® +gaxt 4,
h(x) = ho + hix + hoa® + hgz® + hyz* + - - (10.3)

Addition and subtraction. If h(z) = f(x) £ g(x), then
hi = fi + gi.

Multiplication. If h(z) = f(x)g(x), then

n
hn = Z fign—i-
k=0

Division. If h(x) = f(x)/g(x), then

n—1

1

ho =10 h, = (fnthgn_k>, n>1.
9o 9o o

Differentiation. If h(xz) = df (x)/dz, then
hm:(), hnz(n—i—l)fn_H, n:l,...,m—l.

Integration. If h(z) = [ f(z)dz, then
1
h():O, hnsznfl, TLZ].
n

Ezponential function. If h(z) = e/(®) then dh/dx = hdf /dz. Substituting
(10.2) and (10.3) in this differential equation and comparing the coefficients,
we find that

1 n
ho =l hp=—~ % khn_pfr, n>1.
k=1
We can easily get the same type of differential equation and the same type

of relation between the coefficients of Taylor series for other elementary
transcendental functions.
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10.3 Integrals of Oscillatory Type

We consider the oscillatory-type integral
I= / f(z)sinz de, (10.4)
0

where f(z) is O(z%), a < 0, and f™(z) is O(x*~™) as  — oo.
Integral (10.4) can be rewritten as

I= /Oa f(z) sinxdm—&—/aoo f(z)sinz dx.

The first integral on the right-hand side can be computed using ordinary
numerical integration methods.

The second integral on the right-hand side is transformed through inte-
gration by parts into

/f )sinz dx = [—f(z) cos x| /f ) cos x dx
Zf(a)cosa+/ f(z) cosx dx.

Repeating this operation M times, we arrive at
/OO f(z)sinzdz = f(a)cosa — f'(a)sina — f"(a)cosa
a
+ -4 fM=D(g) sin (x + J\gﬁ) + /00 FM) () sin (z + A?) dx.
Similarly, for cosz,
/00 f(z)cosxdr = —f(a)sina — f'(a)cosa — f"(a)sina
+ o4 fM=D(g) cos <x + T) + /00 T () cos(z + @) dx.
The above results can be written as

[ f@sinade = (@) - 1@ + 1@ - £9(a) 4+ cosa
— (f'(a) = (@) + FP(a) +--)sina,  (10.5)
| H@)eosade =~(1(@) - 1) + /@) - /O + -+ sina
—(f'(a) = fzy(a) + fP(a) + ) cosa. (10.6)
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These series are generally divergent. Calculation must be stopped when
the minimum of the absolute value of the added terms is achieved.
Analogous results are obtained for

= / £ () () dz,

where J,,(z) is the Bessel function of the first kind and order n, f(z) is
smooth and O(z?), a < 1/2, and f™)(x) is O(z®~") as x — oo.
The above integral can be split as

I:A%ﬂ@%@ﬁm+1ﬁfmﬂA@dm

The first integral on the right-hand side is calculated by means of ordinary
numerical methods. The second integral is transformed through integration
by parts. Using the equality

/ﬂhdmmzﬂ%m,

we obtain

oo

f(@)Jn(x) da

a

and f(x) is O(z%), o < 1/2; therefore, f(x)J,(z) — 0 as x — 0.
Repeating the above operation M times yields

/00 f@)J,(z)dx
’ M

-3 [(—1>k<i;‘fc>k_l<x"1f<m>>m"+kJn+k<x>

r=a

z dx

o0 M
+(—1)M/ (1 d) (z7 "V f (@)™ M (@) de. (10.7)
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The Bessel function is easily evaluated by Miller’s method. If the Taylor
series of f(z) is given, then the second integral on the right-hand side above
can be computed without difficulty.

10.4 Numerical Examples

We use formulas (10.5)—(10.7) to compute numerically two simple examples
of integrals of the type (10.1).

10.4.1 Example 1

Consider the integral

1:/ !
0 $+1

As above, we can write

sin(z log(1 + x)) dz.

a 1 o 1
I :/O po] sin(x log(1 + z)) d:z:+/a o] sin(zlog(1 +z)) dz. (10.8)

Let t = h(xz) = xlog(l 4+ x) in the second integral in (10.8); then this
integral becomes

<1
I:
2 /a z+1

sin(xlog(l 4+ x)) dz = /boo v(t) sin(t) dt,

where y
—dh7(1)

v(t) = a
h14+1 "7

Thus, for a = 13, we find that

b=alog(l+ a).

h(z) = 34.3077 + 3.56763(z — 13) + 0.0382653(z — 13)?
—0.000971817(z — 13)® 4 3.6877 x 10 %(z — 13)* + - - -

and that the inverse function of h(x) is

h™1(t) = 13 + 0.280298(t — b) — 0.000842687(t — b)*
4 1.10657 x 107°(t — b)® — 1.92062 x 1077 (t — b)* 4 - - -,

with b = 131og(14); therefore,

v(t) = 0.0200213 — 0.000521236(¢ — b) + 1.40122 x 1077 (¢ — b)*
—3.82616 x 10~ 7 (¢t — b)® + 1.05501 x 10~ 8(t — b)* + - --

)
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SO

<1
I= / sin(zlog(1l + x)) dx = 0.437992011202960.
o z+1

10.4.2 Example 2

Consider the integral
I= / %H Jo(zlog(1 + z)) dz. (10.9)
0

As in Example 1,

I:/ z:JO(xIQOg(1+x)) dm+/ xJo(zlog(1l + x)) di.
0 x2+1 a x2+1

Integral (10.9) can now be computed easily with, for example, a = 30, by
means of the procedure explained above. The result is

oo
x
I= /0 o2 Jo(zlog(1 + z)) dx = 0.510502342713232.

10.5 Conclusion

Since Taylor series can be constructed for smooth functions, for the solution
of an ordinary differential equation, and for an inverse function, we can
approximate certain integrals in various ways by means of such series, in
quite an effective manner.
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11 On the Stability of
Discrete Systems

Alexander O. Ignatyev and Oleksiy A. Ignatyev

11.1 Introduction

Difference equations have been studied in various branches of mathematics
for a long time. The first results in the qualitative theory of such systems
were obtained by Poincaré and Perron at the end of the nineteenth and the
beginning of the twentieth centuries. A systematic description of the theory
of difference equations can be found in [1]-[4]. Difference equations are a
convenient model for the description of discrete dynamical systems and for
the mathematical simulation of systems with impulse effects (see [5]-[9]).
One of the directions arising from the applications of difference equations is
linked with the qualitative investigation of their solutions (stability, bound-
edness, controllability, observability, oscillation, robustness, and so on; see
[10]-[19]).
Consider a discrete system of the form

Where n = 07 1,2,... is the discrete time, x, = (z.,22,...,2P) € RP, and
= (f}, n, ..y JP) € R? satisfy Lipschitz conditions uniformly in n, that

IS @)~ Fa (@) < Lollz — ] for l]l <., [lyll < . System (11.1) has
the trivial (zero) solution
xn = 0. (11.2)

We denote by z,(ng, u) the solution of system (11.1) coinciding with u for
n = ng. We also make the notation B, = {z € RP : ||z| < r}. We assume
that the functions f,(x) are defined in Bgy, where H > 0 is some fixed
number. As in [4], we denote by Z the set of nonnegative integers.

11.2 Main Definitions and Preliminaries

By analogy with ordinary differential equations (see [20]-[22]), let us intro-
duce the following definitions.

Definition 1. Solution (11.2) of system (11.1) is said to be stable if for
any € > 0 and ng € Z; there exists 6 = d(g,n9) > 0 such that ||z,,] <
implies that ||z,| < e for each n > ny.

Definition 2. The trivial solution of system (11.1) is said to be uniformly
stable if § in Definition 1 can be chosen independent of ng, i.e., § = §(e).
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Definition 3. Solution (11.2) of system (11.1) is called attractive if for
every ng € Z4 there exists n = n(ng) > 0 and for every ¢ > 0 and z,, € B,
there exists 0 = o(e,ng, Tn,) € N such that ||z, | < € for any n > ng + o.
Here N is the set of natural numbers.

In other words, the solution (11.2) of system (11.1) is attractive if

lim ||, (no, s, )|l = 0. (11.3)

n—oo

Definition 4. The zero solution of system (11.1) is called equiattractive
if for every ng € Z4 there exists n = n(ng) > 0 and for any € > 0 there
is 0 = o(e,no) € N such that ||z, (no,zn,)|| < € for all z,, € B, and
n>nyg+o.

In other words, the zero solution of (11.1) is equiattractive if the limit
relation (11.3) holds uniformly in z,, € B;,.

Definition 5. Solution (11.2) of system (11.1) is said to be uniformly
attractive if for some n > 0 and any € > 0 there exists o = o(e) € N such
that ||z, (no, Tn,)|| < € for all ng € Z4, x,, € By, and n > ng + 0.

In other words, the solution (11.2) of system (11.1) is uniformly attrac-
tive if the limit relation (11.3) holds uniformly in ng € Zy, x,, € By,

Definition 6. The trivial solution (11.2) of system (11.1) is called

e asymptotically stable if it is stable and attractive;

e equiasymptotically stable if it is stable and equiattractive;

e uniformly asymptotically stable if it is uniformly stable and uniformly
attractive.

Definition 7. A function r : Ry — R4 belongs to the class of Hahn
functions K (r € K) if r is a continuous increasing function and r(0) = 0
(see [20] and [21]).

The following assertion was proved in [6].

Theorem 1. Solution (11.2) of system (11.1) is uniformly stable if there
exists a sequence of functions {V,(x)} such that

a(llz]]) < Va(z) <b(||z]|), ek, beK, neZ;, (11.4)

Vixn) > Vg1 (2n41) for every solution a,. (11.5)

Theorem 2. Suppose that there exists a sequence of functions {V,(x)}
with properties (11.4) and such that

Va1 (@nt1) = Va(@n) < —c([zall), c€K, (11.6)
[Vo(z) = Vo(y)| < L|lz—vyl, n€Zy, € By, y< By, L>0.
Then the zero solution of system (11.1) is uniformly asymptotically stable.

In the particular case when system (11.1) is autonomous, that is, f,,(z) =
f(z), the following theorem holds (see [6], p. 34).
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Theorem 3. If there exists a continuous function V() such that a(||z|)
<V(z) < b(jzl), a €K, be K, and

V(zpy1) — Viz,) <0 (11.7)

for every solution x,, of system (11.1), and if (11.7) holds as an equality in
some set that does not contain entire semitrajectories, then solution (11.2)
of system (11.1) is asymptotically stable.

The purpose of this paper is to obtain conditions for the asymptotic
stability of solution (11.2) of system (11.1) assuming that the sequences
{fn(x)} are periodic or almost periodic.

11.3 Stability of Periodic Systems

Definition 8. System (11.1) is said to be periodic with period ¢ if

fu(x) = fniq(x) foreachn e Z,, z € By. (11.8)

Throughout this section we assume that (11.1) is periodic with period g.

Theorem 4. If solution (11.2) of system (11.1) is stable, then it is uni-
formly stable.

Proof. Conditions (11.8) imply that

xn-&-q(no +q, .’IJ) = l‘n(TLO,JT), (119)

so it suffices to show that for any € > 0 there exists § = §(g) > 0 such that
for each ng =0,1,...,¢—1 and x,, € Bs the inequality ||z, (no, zn,)|| < €
holds for n > ng. According to the assumption, for any € > 0 there exists
d1 > 0 such that if z, = 24(0, z,,) satisfies the condition x, € Bs,, then
Zn(q,q) € Be for n > ¢. The functions f,, satisfy the Lipschitz condition
with Lipschitz constant L, uniformly in n. Let us choose § = L™94;. If for
any 0 < ng < g — 1 the condition z,, € Bs holds, then x,(ng, xn,) € Be.
This completes the proof.

Theorem 5. If the zero solution of system (11.1) is asymptotically stable,
then it is uniformly asymptotically stable.

Proof. Since solution (11.2) of system (11.1) is asymptotically stable, it
follows that (11.3) holds in the set

ng € Z+, Tp, € By, (1110)
where A is a sufficiently small positive number. Because of the periodicity
of system (11.1), we assume that ng satisfies the condition 0 < ny < ¢g—1.

First, we define the number 1 = n(e) from the condition

|zn(no, n,)|| <€ for x,, € By, n > no. (11.11)
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This is always possible because of the uniform stability of the zero solution.
Let us show that the limit relation (11.3) holds uniformly in ng and z,,
from (11.10), that is, we show that for every € > 0, there is 0 = o(¢) € N
such that the inequality ||z, (1o, Zn, )| < € holds for all n > ng + 0. We
assume the opposite, namely, that there is no such o = o(g). Then for any
large natural number m, there is n,, € N such that n,, > mgq, and there
are initial data (ngm, Tn,,,) such that 0 < ng,, < ¢ —1, z,,, € Bi, and

%5, (RO Trg, )| > € (11.12)

Since the sequence {ng,,} is finite and {z,,, } lies in a compact set, the
sequence {Nom,Zom} contains a subsequence that converges to (n.,x.),
where 0 < n, < ¢—1 and z, € By. Without loss of generality, we may
assume that the sequence {no.,} coincides with n, and that {z,,,, } itself
converges to z,. Hence, (11.3) is valid for values ng = n. and z,, = z., so
there is a sufficiently large k = k(e) € N such that

||xn*+kq(n*7 LC*)” < % 77(5)

Then, by virtue of the continuous dependence of solutions on the initial
data, there are sufficiently large values of m for which

l2®] < n(e), (11.13)
where ) = 2, 30(Nom, Tom). Inequalities (11.13) and (11.11) imply

that ||z, (ngm,z™)|| < e for all n > ng,,. According to (11.9) and the
property of uniqueness of the solution, this implies that

This inequality contradicts assumption (11.12) because there exists n,,
such that n,, > kq. The contradiction proves that limit relation (11.3)
holds uniformly in ny and z,,, as required.

€2 Hxn(nOmvx(k))H = [|[Zntkq(nom + kq>$(k))” = | Zn+kq(M0ms Tng,, )

Definition 9. A sequence of numbers {uy}?°, is said to be ultimately
nonzero if for any natural number M there exists k > M such that uy # 0.

Theorem 6. Suppose that there exists a periodic sequence of functions
{Vn(z)} with period q, each term of which satisfies (11.4), (11.5), and a
Lipschitz condition, and that the sequence {V,(xn) — Vo1 (Tnt1)} is ulti-
mately nonzero for each nonzero solution of system (11.1). Then the zero
solution of (11.1) is uniformly asymptotically stable.

Proof. Theorem 1 implies that solution (11.2) of system (11.1) is uni-
formly stable, that is, for every e > 0 there exists 6 = d(g) > 0 such that
for any ng € Z4 and z,, € Bs, n > ng, the inequality ||z, (ng, zn, )| < €
holds. Let us show that each trajectory z,, = x,(ng, Z,,) with such initial
conditions has property (11.3).
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Consider the sequence {v,,}, where

U = Vo (2n(no, Tng))-

This sequence does not increase and is bounded below, so there exists
lim v, = n > 0. Let us show that n = 0. We assume the opposite,

namely, that
n= lim V,(x,(no,Tn,)) > 0. (11.14)

Consider the sequence {x(*)}, where (*) = 2, 1 14 (n0, Zp, ). Since [|J2®) || <
€ < H, we conclude that there exists a subsequence that converges to
x4« € B.. Without loss of generality, suppose that the sequence {x(k)} itself
converges to x, # 0. Since the V,(x) are periodic in n and each V,(x) is
continuous in z, it follows that V,, (z.) = n. Consider the semitrajectory
Zn(ng, x«) of system (11.1) for n > ng, and the sequence {v}}, where
v} = Vo(2n(no, x,)). This sequence does not increase, and {v;, — v}, } is
ultimately nonzero. Hence, there is n, € N, n, > ng, such that

Vi (-Tn* (TLQ,J?*)) =m <.

Since {z(®)} tends to z, as k — oo and solutions are continuously depen-
dent on the initial conditions, we have

|, (no, T4) — T, (10, m(k))” <7y

for all k > M(y) € N with any small v > 0; hence,

lim V,_(zn, (ng, ™) = ny. (11.15)

k—oo

Taking into account the periodicity of system (11.1), we can write

T, (nO, x(k)) = Tn, (no, xno-ﬁ-kq(”Ov $no)) = xn*-i-kq(nov xno)- (11~16)

In fact, trajectories I and II of (11.1) with initial conditions (ng,z*)) and
(no+kq, ) for the discrete time An = n, —ng pass through z,,, (ng, z*))
and Zn, 4kq(No, Tn,), respectively. This proves (11.16). The periodicity
of V,, in n implies that V,,, () = Vj,,+ke(2); hence, in view of (11.16),
condition (11.15) can be written as

kh—>n;o Vitkq(Tn, +kq (100, Tng)) = M. (11.17)

But (11.17) contradicts the inequality V;, (2., (no, Tn,)) > m1 because 1 < 7.
This contradiction proves that assumption (11.14) was incorrect; therefore,
n = 0. Condition (11.4) implies limit relation (11.3). Using Theorem 5, we
deduce that the zero solution of system (11.1) is uniformly asymptotically
stable.
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11.4 Stability of Almost Periodic Systems

Definition 10. A sequence {u,}"% is said to be almost periodic if for
every € > 0 there is [ = I(¢) € N such that each segment [sl, (s+1)I], s € Z,
contains an integer m such that ||u,qm — un|| < € for all n € Z. Here Z
is the set of integers. Numbers m with such properties are called e-almost

periods of the sequence {uy,}.

Definition 11. A sequence of functions { f,,(x)} is called uniformly almost
periodic if for every e > 0 there exists | = I(e,7) € N such that each
segment of the form [sl, (s + 1)I], s € Z, contains an integer m such that
| frotm(z) = fr(z)]] <€ for all n € Z and ||z|| < r.

Lemma 1. [23, p. 125] Let sequences {ul},{u2},...,{uM} be almost
periodic. Then for every € > 0, there exists | = l(¢) € N such that each
segment of the form [sl, (s + 1)l|, s € Z, contains at least one e-almost
period that is common to all these sequences.

Lemma 2. If for every x € By a sequence {F,(x)} is almost periodic, and
if each function F,(x) satisfies a Lipschitz condition uniformly in n € Z
and © € By, then this sequence is uniformly almost periodic.

Proof. The functions F),(x) satisfy the Lipschitz condition, so
[Fn(z) = Fr(y)ll < Laflz =y, (11.18)

where L, is the Lipschitz constant. Let € be any positive number. By is
bounded and closed, therefore it is compact. Consequently, there exists a
finite set of points 21, ..., 2y such that z; € By, j =1,..., M, and for any
x € By there exists a natural number 7, 1 < ¢ < M, such that

€

—zZill < .
o = 2l < 5o

By Lemma 1, there is [ = [(¢) € N such that every segment [sl, (s + 1)I],
s € Z, contains a number m € Z such that

1Ea(z0) = Fum(@)ll < 5 (11.19)

forall1<i< M and n € Z.

We now show that for every x € By, any integer m satisfying (11.19) is
an e-almost period of the sequence {F,(z)}. Let z; be the same element
of the set z1,...,zp for which ||z — z¢|| < €/(3L1). Then, by (11.18) and
(11.19),

[ (2) — Fn (@)
S g () = Fen (2 |+ Fnom (21) = Fo (21) |41 (2) = B ()]

€ €
< —+2L;-— ==¢. 11.20
< 3+ 1 3L, € ( )

Inequality (11.20) completes the proof of the lemma.
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Theorem 7. Suppose that a sequence of continuous functions {Vi(x)}
satisfies

a(||lz]]) < Va(z), a€K, x€ By, V,(0)=0, (11.21)

and that for every ng € Z, there exists A(ng) > 0 such that |zn,] < A
implies that the sequence {V,(zn(no, Tn,))} is monotonically nonincreasing
and converges to zero. Then the zero solution of system (11.1) is equiat-
tractive.

Proof. Choose an arbitrary § = d(ng) € (0,A). According to the condi-
tions of the theorem, for any € > 0, ng € Z4, and z,, € Bs there exists
o = o(g,ng, Tn,) € N such that

Vno+0($no+0<n07xno>) < %8'

Because of the continuity of the V,,(x) and the continuous dependence of
solutions on the initial data, there is a neighborhood Q(x,,) of z,, where

Vaoto (@ng+o(no,y)) <e for y € Q(zn,)- (11.22)

Since the sequence {V,, } is monotonically nonincreasing along the solutions
of system (11.1), from (11.22) it follows that

Vn(xn(nmy)) <eg for n Z no + U(EanOaxno)a Yy S Q(ivno)

So, the compact set Bj is covered by the system of neighborhoods {Q(xx, )}
from which, by the Heine-Borel lemma, it is possible to select a finite
subcovering @1, ..., Q; with corresponding numbers oy, ...,0;. Let

o(e,no) = max{o,...,0;},

where o depends only on ¢ and ng. Then V,,(,(no,xn,)) < € for all
n > ng + o(g,n) if ||xn, || < d(no). This inequality proves that solution
(11.2) of system (11.1) is equiattractive.

In the rest of this section, we assume that the sequence {f,(z)} on the
right-hand side of (11.1) is almost periodic for every fixed € By, and
that the functions f, (x) satisfy a Lipschitz condition uniformly in n.

Lemma 3. Consider a solution x,(ng, Tn,) of system (11.1) and suppose
that x,(ng, Tn,) belongs to B., 0 < r < H, for n > ng. Let {e;} be a
monotonic sequence of positive numbers converging to zero, and let {my}
be a sequence of e-almost periods of { f.(x)} (for every ey, there corresponds
an eg-almost period my). Then

T [z (n0,25) .4, (0,70, | =0, (11.23)

where () = Tngtmy (10, Tng) and ny s a fired natural number greater than
ng, that is, n. > ng.
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Proof. Consider the solutions

Zn(ng, z®)) (11.24)
and
T (no + my, M) (11.25)

of (11.1). After An = n, — ng steps, the point z(¥) passes to x,, (ng, Tp,)
along the solution (11.24), and 2*) passes to 2, ym, (no + mg, zF)) =
Ty +my (N0, Ty ) along (11.25). Solution (11.25) of (11.1) with initial con-
dition (ng + my, x(k)) can be interpreted as the solution of the system

Tnt1 = frtms (-Tn) (11'26)

with initial data (ng,z*). The sequence {f,(z)} is almost periodic, and
every function f,(x) satisfies a Lipschitz condition; hence, the difference
between the right-hand sides of (11.1) and (11.26) is arbitrarily small for &k
large enough. This implies limit relation (11.23).

Theorem 8. Suppose that there exists a sequence of functions {V,(x)}
such that
(a) for every fized x € By, the sequence {V,(x)} is almost periodic;
(b) each V,,(x) satisfies (11.21) and a Lipschitz condition uniformly inn;
(¢) Va(xn) > Vog1(zn41) along any solution of (11.1);
(d) the sequence {Vy,(xn)} is ultimately nonzero along any nonzero so-
lution of (11.1).
Then the zero solution of system (11.1) is equiasymptotically stable.

Proof. First, we show that solution (11.2) of system (11.1) is stable. We
choose arbitrary € € (0, H) and ng € Z4. Let 6 = 6(e,n9) > 0 be such that
Vio () < a(e) for x € Bg; then

a(l|znl]) < Va(zn) < Vi (T0,) < ale),

so we have ||z, || < e for n > ny.

We now show that solution (11.2) is equiattractive. We choose an arbi-
trary x,, € Bs. The sequence {V;,(2,(ng,Zn,))} is monotonically nonin-
creasing, therefore there exists

lim V, (2, (ng,xn,)) =n >0,

n—oo

and Vi, (2, (ng, Tn,)) > n for n > ng. We claim that n = 0. We assume
the opposite, namely, that n > 0, and consider a monotonic sequence of
positive numbers {e;} converging to zero, where £; is sufficiently small.
By Lemmas 2 and 1, for every ¢;, for the sequences {f,(x)} and {V,,(x)}
there exists a sequence of ¢;-almost periods m; 1,m;2,...,Mik,... with
My ) < My k41 and limg_, 4o mM; 1, = +00, such that
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‘Vn+mi,k(33) —Va(z)] < e,

[ frtm i (@) = fu(@)]] <&

for any n € Z and x € B.. Without loss of generality, suppose that
mir < miq1 for all i € N, k € N, and write my = my, 1.

Consider the sequence {z(®}, %) = 2, . (ng, ), k = 1,2,.... This
sequence is bounded, therefore there exists a subsequence that converges
to some point z*. Without loss of generality, suppose that the sequence
{x(M)} itself converges to x*. The sequence {V,(z)} is almost periodic for
every fixed 2 € By and each function V,,(z) is continuous; hence,

Vo (i) = lim V, (z) = lim lim Vyoqm, ()

n—oo k—o00 n—o0
= lim Viim, (20) = lim Vi, (Tngtm, (N0, Tny)) = 1.

n—oo n—oo

Consider the sequence {x,,(ng, z*)}. From the conditions of the theorem,
there exists n, > ng (n. € N) such that

Vn* (xn* (n(),l'*)) =m <n.

The functions f,(x) satisfy a Lipschitz condition, hence,

iz, (no, 2 ™) — 2, (ng,a*)| =0
because
lim [|z® —z*| = 0.
k—oo
This implies that
Jim V,,_(an, (ng, z®)) = ny. (11.27)

The almost periodicity of the sequence {f,(z)} and limit relation (11.23)
yield
(k)) — Tn.+my (’I’Lo, xno)” < Vks (11'28)

where y, — 0 as k — oo. Since the sequence {V,,} is almost periodic, we
have

[€n. (n0,

Voo () = Voropm,, (7)| < e, (11.29)
for every x € By, and conditions (11.27) and (11.28) imply that

V. (@0, g (100, Zno ) — M| < ks (11.30)

where & — 0 as k — oo. From (11.29) it follows that

Vo (T, 4, (10, Tng ) — Vi, 4 (T my, (100, Tng )| < € (11.31)
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By (11.30) and (11.31),

|Vn*+mk (xn*+mk (n07xno)) - 771| < gk + €k, (1132)

where & + ¢, — 0 as k — oc.
On the other hand,

klglgo Vit (Tn+my (105 Tno )) = 1. (11.33)

Inequality (11.32) and (11.33) contradict the inequality n; < 7, which
proves that 7 = 0; hence, by Theorem 7, solution (11.2) of system (11.1) is
equiasymptotically stable.

Theorem 9. Suppose that there exists a sequence of functions {V,(x)}
such that for every x € By, the sequence {Vy,(z)} is almost periodic, and
that each function V,(x) satisfies a Lipschitz condition uniformly in n and
is such that

(a) |Va(z)| <b(z]]), be K, n € Zy, forx € By;

(b) for anyn € Zy and § > 0, there is x € Bs such that V,(z) > 0;

(¢) Vag1(zny1) > Vi(xn) along any solution x,.
Then solution (11.2) of system (11.1) is unstable.

Proof. Let € € (0, H) be an arbitrary number. Choose any ng € Z, and
any sufficiently small 6 > 0. Also, choose zy € Bs so that V;,,(2,,) > 0.
From the conditions of the theorem it follows that there exists n > 0
such that |V, (z)] < Vp,(@n,) for every z € B,. Consider the sequence
{V.}, where V,, = V,, (2, (no, Tn,)). This sequence is nonincreasing, that is,
Vo (@n (o, Ty ) = Vi (Tn,) for n > ng. This means that ||, (no, Zn,)|| > 7
for every n > ng. We show that there is Ny € N, Ny > ng, such that
|2 No (R0, Zny ) || > €. Assume the opposite, namely, that

1N < [lzn(no, zn,)[| < € (11.34)

for all n > ng. Using the conditions of the theorem and inequality (11.34),
we arrive at a contradiction just as in the proof of Theorem 8, so we omit
details. This contradiction shows that the solution z,(ng, Z,,) leaves B,
which completes the proof.

Example. Consider the system
Tnt1 = Yn €0S(TN),  Ynt1 = —Tp COST (11.35)

and the function V,,(z,,yn) = 2 + y2; then

Vit (Tni1, Yns1) — Vi@, yn) = —(sin®n) 22 — (sin® 7n) y2.  (11.36)

In [23] it is shown that for any sufficiently small ¢ > 0, there exists a
sequence ni,Na,...,Nk, ... — 0o such that

0<sinny <e, 0<sin®(mng) <e, k=1,2,....
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This means that there is no ¢ € K such that the left-hand side of (11.36)
satisfies inequality (11.6), so Theorem 2 cannot be applied to this system.
System (11.35) is not autonomous, therefore Theorem 3 cannot be applied
to the study of the stability of its zero solution. But this system is almost
periodic, and the right-hand side of (11.36) is negative for each nonzero
solution of (11.35). Hence, by Theorem 8, the zero solution of system
(11.35) is equiasymptotically stable.
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12 Parallel Domain
Decomposition Boundary
Element Method for
Large-scale Heat Transfer
Problems

Alain J. Kassab and Eduardo A. Divo

12.1 Introduction

Numerical solutions of engineering problems often require large complex
systems of equations to be set up and solved. For any system of equa-
tions, the amount of computer memory required for storage is proportional
to the square of the number of unknowns, which for large problems can
exceed machine limitations. For this reason, almost all kinds of compu-
tational software use some type of problem decomposition for large-scale
problems. For methods that result in sparse matrices, the storage alone can
be decomposed to save memory, but techniques such as the boundary ele-
ment method (BEM) generally yield fully populated matrices, so another
approach is needed.

The BEM requires only a surface mesh to solve a large class of field equa-
tions; furthermore, the nodal unknowns appearing in the BEM equations
are the surface values of the field variable and its normal derivative. Thus,
the BEM lends itself ideally not only to the analysis of field problems, but
also to modeling coupled field problems such as those arising in conjugate
heat transfer (CHT). However, in implementing the BEM for intricate 3D
structures, the number of surface unknowns required to resolve the temper-
ature field can readily number in the 10s to 100s of thousands. Since the
ensuing matrix equation is fully populated, this poses a serious problem
regarding both the storage requirements and the need to solve a large set
of nonsymmetric equations.

The BEM community has generally approached this problem by (i) ar-
tificially sub-sectioning the 3D model into a multi-region model—an idea
that originated in the treatment of piecewise nonhomogeneous media (see
[1]-[3]), in conjunction with block solvers reminiscent of finite element
method (FEM) frontal solvers (see [4] and [5]) or iterative methods (see
[6]-[9])—and (ii) using fast-multipole methods adapted to BEM coupled to
a generalized minimal residuals (GMRES) nonsymmetric iterative solver
(see [10] and [11]). The first approach is readily adapted to existing BEM
codes, whereas the multipole approach, although very efficient, requires
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the rewriting of existing BEM codes. Recently, a technique using wavelet
decomposition has been proposed to compress the BEM matrix once it is
formed and stored in order to accelerate the solution phase without major
alteration of traditional BEM codes [12].

In this paper, a particular domain decomposition or artificial multi-
region sub-sectioning technique is presented along with a region-by-region
iteration algorithm tailored for parallel computation [13]. The domain de-
composition is applied to two problems. The first one addresses BEM mod-
eling of large-scale, three-dimensional, steady-state, nonlinear heat con-
duction problems, which allows for multiple regions of different nonlinear
conductivities. A nonsymmetric update of the interfacial fluxes to ensure
equality of fluxes at the subdomain interfaces is formulated. The second
application considers the problem of large-scale transient heat conduction.
Here, the transient heat conduction equation is transformed into a modified
Helmholtz equation using the Laplace transformation. The time-domain
solution is retrieved with a Stehfest numerical inversion routine.

The domain decomposition technique described below employs an itera-
tion scheme, which is used to ensure the continuity of both the temperature
and heat flux at the region interfaces. In order to provide a sufficiently ac-
curate initial guess for the iterative process, a physically based initial guess
for the temperatures at the domain interfaces is derived, and a coarse grid
solution obtained with constant elements is employed. The results of the
constant grid model serve as an initial guess for finer discretizations ob-
tained with linear and quadratic boundary element models. The process
converges very efficiently, offers substantial savings in memory, and does
not demand the complex data-structure preparation required by the block-
solvers or multipole approaches. Moreover, the process is shown to con-
verge for steady-state linear and nonlinear problems, as well as for transient
problems. The nonlinear problems are treated using the classical Kirchhoff
transformation. Results from two numerical examples are presented. The
first example considers the 3D steady-state solution in a composite linear
and nonlinear conducting rod. The second example deals with a transient
case in a cooled conducting blade. The solution of the second example is
compared to that of a commercial code.

12.2 Applications in Heat Transfer

Below we give the BEM formulations for steady-state 3D nonlinear heat
conduction and transient 2D linear conduction.

12.2.1 Three-dimensional Nonlinear Heat Conduction

The initial discussion will focus primarily on nonlinear 3D heat transfer,
governed by the steady-state nonlinear heat conduction equation

V- [k(T)VT] =0, (12.1)
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where T is the temperature and k is the thermal conductivity of the ma-
terial. If the thermal conductivity is assumed constant, then the above
reduces to the Laplace equation for the temperature

V3T = 0. (12.2)

When the dependence of the thermal conductivity on temperature is an
important concern, the nonlinearity in the steady-state heat conduction
equation can readily be removed by introducing the classical Kirchhoff
transform U(T) [14], defined by

T
U(r) = 1 [ KTy, (12.3)

where T} is the reference temperature and kg is the reference thermal con-
ductivity. The transform and its inverse are readily evaluated, either an-
alytically or numerically. Since U is nothing but the area under the k
vs. T curve, it is a monotonically increasing function of 7', and the back-
transform T'(U) is unique. The heat conduction equation then transforms
to the Laplace equation for the transformed parameter U(T):

ViU =o0.

The boundary conditions are transformed linearly as long as they are of
the first or second kind, that is,

T, =Ty = U, =U(Ts) =,
oT ou
_kain N =qs = _k0% N = (s-

Here r; denotes a point on the surface. After transformation, the boundary
conditions of the third kind become nonlinear:

=hs[T|r. — Tos] = fkoa—U

| = hs[T(U

Ts

re) = Tool-

In this case, iteration is required. This is accomplished by rewriting the
convective boundary condition as

U

| = hs[Ulr, — Too) + hs[T(U

Ts

7"5) - U|7‘s]

and first solving the problem with the linearized boundary condition

WU

— hs
on v

Ts T TOO]

Ts

to provide an initial guess for iteration.
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Thus, the heat conduction equation can always be reduced to the Laplace
equation. Therefore, for simplicity, from now on we use the symbol T for
the dependent variable with the understanding that when dealing with a
nonlinear problem 7T is interpreted as U.

The Laplace equation is readily solved by first converting it into a bound-
ary integral equation (BIE) of the form (see [14] and [15])

CEOTE)+ f

S

q(z)G (z,£)dS(x) = jé T(x)H (x,£) dS(x), (12.4)

S

where S(z) is the surface bounding the domain of interest, £ is the source
point, z is the field point, g(x) = —k9T(x)/On is the heat flux, G (x,§) is
the fundamental solution, and H (z,¢) = —k0G (z, &) /On.

The fundamental solution is the response of the adjoint governing dif-
ferential operator at any field point x due to a Dirac delta function acting
at the source point &, and is given by G (z,§) = (1/(47k))r(z, &) in 3D,
where r(z,€) is the Euclidean distance from the source point £ to . The
free term C(§) = fs(z) H (z,€)dS(x) can be shown analytically to be the

internal angle subtended at the source point, divided by 47, when £ is on
the boundary, and equal to one when & is at the interior. In the standard
BEM, polynomials are employed to discretize the boundary geometry and
the distribution of the temperature and heat flux on the boundary. The
discretized BIE is usually collocated at the boundary points, leading to the
algebraic analog of (12.4), that is,

[H{T} = [Gl{q}-

These equations are readily solved upon imposition of boundary conditions.
Sub-parametric constant, isoparametric bilinear, and super-parametric bi-
quadratic, discontinuous boundary elements are used as the basic elements
in the 3D BEM codes developed to implement these algorithms; these are
illustrated in Fig. 1 (a)—(c). Such elements avoid the so-called star-point is-
sue and allow for discontinuous fluxes. Moreover, the biquadratic elements
used here are super-parametric, with a bilinear model of the geometry and
a biquadratic model of the temperature and heat flux. This type of ele-
ment provides compatibility of geometric models with grids generated by
structured finite-volume grid generators.

12.2.2 Transient Heat Conduction

The BEM has been traditionally used to solve transient heat conduction
problems via three different approaches: (i) using the convolution scheme,
where a time-dependent Green’s function is introduced to build a transient
boundary integral equation model, (ii) using the dual reciprocity method
(DRM) to expand the spatial portion of the governing equation by means of
radial-basis functions and a finite difference scheme to march in time, and
(iii) using the Laplace transformation of the governing equation to eliminate
the time derivative and arrive at a modified Helmholtz equation that can
be solved using a steady-state BEM approach, and then inverting the BEM
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solution back into real space-time by means of a numerical Laplace inversion

scheme (see [14] and [16]-[25]).
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(c) Discontinuous super-parametric biquadratic element.
Fig. 1. Discontinuous elements.

The first approach will require the generation and storage of BEM in-
fluence coefficient matrices at every time step of the convolution scheme,
making the technique unfeasible for medium or large problems, particu-
larly in 3D applications, as the computational and storage requirements
become unrealistically high. The second approach raises a different issue,
because the global interpolation functions for the DRM, such as the widely
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used radial-basis functions (RBF), lack convergence and error estimation
approximations, can at times lead to unwanted behavior, and significantly
increase the conditioning number of the resulting algebraic system. The
third approach, which originated in BEM applications by Rizzo and Shippy
[17], does not require time marching or any type of interpolation, but it re-
quires fine-tuning of the BEM solution of the modified Helmholtz equation
and a numerical Laplace inversion of the results. Real variable-based nu-
merical Laplace inversion techniques such as the Stehfest transformation
(see [22] and [23]) provide very accurate results for nonoscillatory types
of functions, such as those expected to result from transient heat con-
duction applications, as all poles of the transformed solution are real and
distributed along the negative part of the real axis. One type of paral-
lelization has been discussed by Davies and Crann [24], where individual
solutions, as required for the numerical Laplace inversion, are obtained si-
multaneously in multiple processors. This type of parallelization reduces
the computational time, but does not help with the storage requirements
since the entire domain must be handled by each processor, thus leaving
room for efficiency improvements.

In what follows, we briefly formulate a Laplace-transformed BEM al-
gorithm which lends itself to the iterative parallel domain decomposition
scheme to be discussed for both steady-state and transient heat conduction.

12.2.2.1 Governing Equation and the Laplace Transformation

Transient heat conduction is governed by the well-known diffusion equation,
which for a 2D rectangular coordinate system is

orT
v. {kVT(x,y,t)} = pe - (@,4,1).

Applying the Laplace transformation, we arrive at
A\ [k VT(x,y,s)] = pcsT(x,y,8) — pcT(z,y,0), (12.5)

where T'(z,y,s) is the Laplace-transformed temperature and new depen-
dent variable. The above expression can be further simplified by imposing
the initial condition T'(z, y,0) = 0, which is true for any case of uniform ini-
tial condition with a proper superposition. Equation (12.5) is also no longer
time dependent; it now contains the Laplace transformation parameter s.
This parameter can simply be treated as a constant in all further consid-
erations. The dependence of the temperature field on s is thus eliminated,
and we apply the initial condition to find that

V- [k VT(amy)} —pesT(z,y) = 0.

Assuming that the thermal conductivity is independent of temperature,
we see that the above is a modified Helmholtz equation. The solution
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to this equation is well known, since many other physical problems are
governed by it [25]. Finally, the boundary conditions must be transformed
in order to shift the entire problem to the proper Laplace transform space.
Assuming time-independent boundary conditions, we obtain

A T(xay) — q\r,y
T(mvyvs”F = s ) q(m,y,s)\r = ( s ) )
T T

where T" is the boundary (control surface).

12.2.2.2 BEM for the Modified Helmholtz Equation

The development of a BEM solution begins by reducing the governing
equation to a boundary-only integral equation. The current form of the
Laplace-transformed transient heat conduction problem can be expressed
in integral form by pre-multiplying the equation by a generalized function
G(z,y, &), integrating over the domain € of interest in the problem (control
volume), identifying G(x,y, &) as the fundamental solution, and using the
sifting property of the Dirac delta function to obtain

peC(O)T(E) = 74 H(z,y,€) T(z,y) dT — 74 G, y.€) (. y) dT.

For this case, the fundamental solution G in 2D is [26]

G(z,y,8) = ﬁ[(o <\/§7“)-

Here, a= k/pc, K is a modified Bessel function of the second kind of order

zero, and r = [(z — x;)? + (y — vi)?] /2 The normal derivative H(z,y,&)
of the fundamental solution is

H(x,y,§) = 2::\/5}(1 <\/§7“) (@ = zi)ne + (y — yi)ny ),

where n, and n, are the z- and y-components of the unit outward normal
n. Using standard BEM discretization leads to

N B N
Z HijTj = Z Gijgj~
j=1 j=1

Here, H;; = ﬁij — %pcél-j and d;; is the Kronecker delta. Boundary con-
ditions can be further applied to reduce the above system of equations to
the standard algebraic form [A[{z} = {b}. Once the system is solved by
standard linear algebra methods, the solution must be inverted numerically
from the Laplace space to the real transient space.
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12.2.2.3 Numerical Inversion of the Laplace-transformed
Solution

The final step of the overall numerical solution is the inversion of the
Laplace-transformed BEM solution. While many techniques exist for such
an inversion, the Stehfest transformation has the advantages of being quite
stable, very accurate, and simple to implement. The Stehfest transfor-
mation works by computing a sample of solutions at a specified number
of times and predicting the solution based on this sample [27]. Owing to
the nonoscillatory behavior of the transient heat conduction equation, the
Stehfest transformation works exceptionally well. The Stehfest inversion is
considered the best attempt at an improvement using extrapolation meth-
ods on the result of an asymptotic expansion resulting from a specific delta
sequence first proposed by Garver in 1966 [27]. The Stehfest inverse of the
Laplace transform f(s) of a function of time f(t) is given by

)= (3) if(nf(snx

where the sequence of s-values is

In2
Sp =N —/—
and the series coefficients are
min(n,N/2) N/2
K, = (—1)"4‘1\’/2 Z L (2K)! .
" k(T 1)/2 (N/2 — K)IEN Kk — D)l(n — k)1(2k — n)!

The coefficients K, are computed once and stored. Double precision
arithmetic is mandatory to obtain accurate solutions. This method has
been shown to provide accurate inversion for heat conduction problems in
the BEM literature and is adopted in this study as the method to invert
Laplace-transformed BEM solutions. Typically, the upper limit in the se-
ries is taken as N = 12 ~ 14, as cited by Stehfest [22]; however, for these
types of BEM solution inversions, Moridis and Reddell [28] reported little
gain in accuracy for N = 6 ~ 10 and demonstrated accurate results using
N = 6. Davies and Crann [29] also report accurate results using N = 8 for
BEM problems with periodic boundary conditions. In this work we have
used N = 12, following the original results of Stehfest, and for maximum
accuracy. It is also notable that owing to amplification effects of the large
factorial coefficients K,,, on both round off and truncation errors BEM so-
lutions must be carried to very high levels of precision. For this reason
very accurate integration, linear solver, and iteration routines are neces-
sary in the BEM solution. This requirement acts to further increase the
computational power and time needed for accurate transient results. This
inversion method still remains advantageous because of its consistent re-
quirements for any-time solutions. The computation is independent of the
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given time value, which is a major advantage over time-marching schemes,
which require much longer run-times for large-time solutions compared to
small-time solutions.

12.3 Explicit Domain Decomposition

In the standard BEM solution process, if N is the number of boundary
nodes used to discretize the problem, the number of floating-point opera-
tions (FLOPS) required to generate the algebraic system is proportional
to N2. Direct memory allocation is also proportional to N2. Enforcing
imposed boundary conditions yields

[H{T} = [GHqy = [Al{z} = {b},

where {z} contains the nodal unknowns T or ¢, whichever is not speci-
fied in the boundary conditions. The solution of the algebraic system for
the boundary unknowns can be performed using a direct solution method,
such as LU decomposition, requiring FLOPS proportional to N3 or an it-
erative method such as the biconjugate gradient or general minimization of
residuals which, in general, require FLOPS proportional to N? to achieve
convergence. In 3D problems of any appreciable size, the solution becomes
computationally prohibitive and leads to enormous memory demands.

A domain decomposition solution process is adopted instead, where the
domain is decomposed by artificially sub-sectioning the single domain of
interest into K subdomains. FEach of these is independently discretized
and solved by a standard BEM, with enforcement of the continuity of tem-
perature and heat flux at the interfaces. It is worth mentioning that the
discretization of neighboring subdomains in this method of decomposition
does not have to be coincident, that is, at the connecting interface, the
boundary elements and nodes from the two adjoining subdomains are not
required to be structured following a sequence or particular position. The
only requirement at the connecting interface is that it forms a closed bound-
ary with the same path on both sides. The information between neighbor-
ing subdomains separated by an interface can be effectively passed through
an interpolation, for example, by compactly supported radial-basis func-
tions.

The process is illustrated in 2D in Fig. 2, with a decomposition of four
(K = 4) subdomains. The conduction problem is solved independently
over each subdomain, where initially a guessed boundary condition is im-
posed over the interfaces in order to create a well-posed problem for each
subdomain. The problem in the subdomain €2 is transformed as follows:

VQTSh (1'7 y) =0 = [HQI]{TQI} = [GQI]{qQI}'

The composition of this algebraic system requires n? FLOPS, where
n is the number of boundary nodes in the subdomain, as well as n? for
direct memory allocation. This new proportionality number n is roughly
equivalent to 2N/(K + 1), as long as the discretization along the interfaces
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has the same level of resolution as the discretization along the boundaries.
The direct memory allocation requirement for the algebraic manipulation
of the latter is now reduced to n?, since the influence coefficient matrices
can easily be stored in ROM memory for later use after the boundary
value problems on the remaining subdomains have been effectively solved.
For the example shown here, where the number of subdomains is K = 4,
the new proportionality value n is approximately equal to 2N/5. This
simple multi-region example reduces the memory requirements to about
n?/N? = 4/25 = 16% of the standard BEM approach.

The algebraic system for the subdomain 2, is rearranged, with the aid
of the given and guessed boundary conditions, as

[Hﬁl]{Tﬂl} = [Gﬂl]{qﬁl} = [Afll]{xﬁl} = {bﬂl}'

The solution of the new algebraic system for 21 requires that the number
of FLOPS be proportional to n3 /N3 = 8/125 = 6.4% of the standard BEM
approach if a direct algebraic solution method is employed, or a number of
floating-point operations proportional to n?/N? = 4/25 = 16% of the stan-
dard BEM approach if an indirect algebraic solution method is employed.
For both FLOPS count and direct memory requirement, this reduction is
dramatic. However, as the first set of solutions for the subdomains was ob-
tained using guessed boundary conditions along the interfaces, the global
solution needs to follow an iteration process and satisfy a convergence cri-
terion.
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Fig. 2. BEM single region discretization and four domain BEM decomposition.

Globally, the FLOPS count for the formation of the algebraic setup for
all K subdomains must be multiplied by K, therefore, the total operation

count for the computation of the coefficient matrices is K ]’\Lf—i 2 %. For

this particular case with K = 4, this corresponds to Kn?/N? = 16/25 =
64% of the standard BEM approach. Moreover, a more significant reduc-
tion is revealed in the RAM memory requirements since only the memory
needs for one of the subdomains must be allocated at a time; the oth-
ers can temporarily be stored into ROM, and when a parallel strategy is
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adopted, the matrices for each subdomain are stored by its assigned pro-
cessor. Therefore, for this case of K = 4, the memory requirements are
reduced to only n?/N? = 4/25 = 16% of the standard single region case.

In order to reduce the computational efforts needed with respect to the
algebraic solution of the system, a direct approach LU factorization is em-
ployed for all subdomains. The LU factors of the coefficient matrices for
all subdomains are constant, as they are independent of the right-hand
side vector and need to be computed only once, at the first iteration step,
and stored on disc for later use during the iteration process. Therefore, at
each iteration, only a forward and a backward substitution will be required
for the algebraic solution. This feature allows a significant reduction in
the operational count through the iteration process since only a number of
floating-point operations proportional to n, as opposed to n3, is required at
each iteration step. The access to memory at each iteration step must also
be added to this computation time. Typically, however, the overall conver-
gence of the problem requires few iterations, and this access to memory is
not a significant addition. Additionally, iterative solvers such as GMRES
may offer a more efficient alternative.

12.4 Iterative Solution Algorithm

The initial guess is crucial to the success of any iteration scheme. In or-
der to provide an adequate initial guess for the 3D case, the problem is
first solved using a coarse-grid constant-element model, obtained by col-
lapsing the nodes of the discontinuous bilinear element to the centroid and
supplying that model with a physically based initial guess for interface
temperatures. This converged solution then serves as the initial guess for a
finer-grid solution, obtained using isoparametric bilinear elements; the lat-
ter, in turn, may be used to provide the starting point to a super-parametric
biquadratic model (see Fig. 1 (a)—(c), where these three elements are illus-
trated).

Fig. 3. Initial guess at the interface node i illustrated in 2D for a 2-region
subdomain decomposition.

While the constant-element solution can be used as an initial guess
for the later runs, an initial guess is still required for the solution of the
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constant-element case. An efficient initial guess can be made using a 1D
heat conduction argument for every node on the external surfaces to every
node at the interface of each subdomain. An “area over distance” argument
is then used to weight the contribution of an external temperature node to
an interface node (see Fig. 3).

Relating any interface node ¢ to any exterior node j, we estimate that

N3
AT
=1 i
Ti = N )
e A‘]
=1 "
where r;; = |75;| is the magnitude of the position vector from interfacial

node i to surface node j and the area of element j is denoted by A;.
There are N, exterior nodes imposed by the boundary conditions, Np ex-
terior nodes imposed by temperature, N, exterior nodes subjected to heat
flux conditions, and N}, exterior boundary nodes subjected to convective
boundary conditions. The use of a 1D conduction argument for flux and
convective nodes is shown in Fig. 4.

; q; 4q;
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(a) Heat flux node j. (b) Convective node j.

Fig. 4. Electric circuit analogy to 1D heat conduction from node ¢ to node j.

Using these arguments, we readily conclude that the initial guess for any
interfacial node is given by the simple algebraic expression

NT Nh
BijH;jTw;
3 01, 3 mo 3 24
e —

5 ZBZJ v z BwHw

where

N
Bj; = Aj/rij, Rij=rij/k, Hyj=h;/kryj, Si=> A;j/ri;.
j=1

The thermal conductivity of the medium is k, and the film coefficient at
the jth convective surface is h;. For a nonlinear problem, the conductivity
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of the medium is taken at a mean reference temperature. Once the ini-
tial temperatures are imposed as boundary conditions at the interfaces, a
resulting set of normal heat fluxes along the interfaces will be computed.
These are then nonsymmetrically averaged in an effort to match the heat
flux from neighboring subdomains.

In a two-domain substructure, the averaging at the interface is explicitly
given by

I I I I
I 1 90, T I 1 90, T4
qQI = qﬂl - : 2 and qQZ = qQQ - 2 : ’
2 2
to ensure the flux continuity condition q{h = —q{b after averaging. Com-

pactly supported radial-basis interpolation can be employed in the flux
averaging process in order to account for unstructured grids along the in-
terface from neighboring subdomains. Using these fluxes, we solve the
BEM equations again to obtain mismatched temperatures along the inter-
faces for neighboring subdomains. These temperatures are interpolated,
if necessary, from one side of the interface to the other using compactly
supported radial-basis functions, to account for the possibility of interface
mismatch between the adjoining substructure grids. Once this is accom-
plished, the temperature is averaged out at each interface. Thus, in a
two-domain substructure, the interface temperatures for regions 1 and 2
are

I I "I I I "I
TQl + TQz + R 4q, and TI _ TQl + TQz + R aq,
2 2 22 2 2

I _
TQ]—

to account, in general, for a case where a physical interface exists and a
thermal contact resistance is present between the connecting subdomains;
here, R"” is the thermal contact resistance that imposes a jump on the
interface temperature values. These temperatures, now matched along the
interfaces, are used as the next set of boundary conditions.

It is important to note that when dealing with the nonlinear problem, the
interfacial temperature update is performed in terms of the temperature T’
and not in terms of the Kirchhoff transform variable U. That is, given the
current values of the transform variable from either side of the subdomain
interface at the current iteration, these are both inverted to provide the
actual temperatures, and it is these temperatures that are averaged. This
is an important point, as the Kirchhoff transform amplifies the jump in
temperature at the interface, leading to the divergence of the iterative
process, as reported in the literature (see [30]-[32]). Also, if a convective
boundary condition is imposed at the exposed surface of a subdomain,
a sublevel iteration is carried out for that subdomain. However, as the
solution for such a subdomain is part of the overall iterative process, the
sublevel iterations are not carried out to convergence, but are limited to
only a few. For such cases, the number of sublevel iterations is set to a
default number of 5, with an option for the user to increase that number
as needed. The overall iteration is continued until a convergence criterion
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is satisfied. A measure of convergence may be defined as the Lo-norm of
the mismatched temperatures along all interfaces, that is,

b}

This norm measures the standard deviation of the BEM-computed interface
temperatures T and the averaged-out updated interface temperatures 7T..
The iteration routine can be stopped once this standard deviation reaches
a small fraction € of AT}, where AT, ., is the maximum temperature
span of the global field. We remark that an iteration means the process by
which an iterative sweep is carried out to update both the interfacial fluxes
and temperatures so that the above norm may be computed. Here it is
important to note that for the steady-state problems, a value of e = 5-1074
is sufficient for accurate solutions; however, owing to the amplification
effects of the Stehfest transformation, the transient cases require values as
small as e = 10710

12.5 Parallel Implementation on a PC Cluster

The above domain decomposition BEM formulation is ideally suited to
parallel computing. We ran our BEM solutions on a Windows XP-based
cluster consisting of 10 Intel-based P3 and P4 CPUs (1.7GHz ~ 2GHz),
equipped with RAMBUS memory ranging from 768MB to 1,024MB. This
small cluster is interconnected through a local workgroup in a 100 base-
T Ethernet network with full duplex switches. A parallel version of the
code is implemented under MPICH libraries, which conform with MPT and
MPI2 standards (see [33]-[35]) and using the COMPAQ Visual FORTRAN
compiler. The parallel code collapses to serial computation if a single pro-
cessor is assigned to the cluster. Static load balancing is implemented for
all computations.

12.6 Numerical Validation and Examples

We present a 3D steady-state nonlinear heat conduction example and a
2D transient conduction example. A cylinder of radius 1 and length 10 is
considered. The cylinder is decomposed into 10 equal subdomains corre-
sponding to a discretization of 2,080 elements and 2,080 degrees of freedom
(DOF) for the constant-element discretization, 8,320 DOF for the bilinear
discretization, and 16,640 DOF for the biquadratic discretization. Two
cases are considered here, namely, (i) a rod with nonlinear conductivity

k(T) = 1.93[1 4 9.07 x 10~* (T — 720)],

and (ii) a composite rod with end-caps comprising 10% of the geometry
and having a low nonlinear conductivity

E(T) = 7.51[1 4+ 4.49 x 10~* (T — 1420)],
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with the same conductivity for the remainder of the rod as in (i), or k(T") =
19.33[1 + 4.53 x 10~* (T — 1420)] over 80% of the interior. Convective
boundary conditions are imposed everywhere on the cylinder walls, with
the ends cooled by convection with T, = 0 and h = 10, while the perimeter
is heated by convection with h = 1 and T, varying from 1,000 to 4, 000.
The timings and total iterations for convergence of the solutions are shown
in Table 1.

Table 1. The number of iterations and timings for the rod problem.

P4 cluster~2,080 elements Case 1 Case 2
constant elements (2,080DOF) 5 iterations 9 iterations
bilinear elements (8,320 DOF) 1 iteration 1 iteration
biquadratic elements (16,640 DOF) 1 iteration 1 iteration
Total time to solution 284 seconds 292 seconds

The second example considers transient heat conduction in a laminar
airfoil with three cooling passages. The entire model consisted of about
1,600 degrees of freedom which were split over eight separate subdomains.
Constant convective boundary conditions were applied at all surfaces. The
problem was also modeled using the commercial code Fluent 6.1 with a
similar level of discretization (see Fig. 5 for each mesh). Since an analytic
solution to this problem is not available, a time step convergence study
was completed for the finite difference model to ensure stable, accurate
results for the finite difference analysis. At a time step of 0.04 sec, the
change in solutions becomes negligible and the problem was solved with
that converged time step. The temperature solutions at two points in each
model were recorded and are displayed over time in Fig. 6. Contour plots
at a single representative time (40 sec) are also presented (see Fig. 7) to
show the agreement of the entire field temperatures. These results show
almost perfect agreement between the BEM and FD solutions.

==

(a) BEM mesh.

(b) FD mesh.

Fig. 5. Laminar airfoil meshes (convective BCs imposed on all boundaries).
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(b) Temperature at the trailing edge.

Fig. 6. Temperature solutions at two points.

12.7 Conclusions

The boundary element method (BEM) is often an efficient choice for the
solution of various engineering field problems as it acts to decrease the
dimensionality of the problem. However, the solution of large problems is
still prohibitive since the BEM coefficient matrices are typically fully popu-
lated and difficult to subdivide or compress. We have presented an efficient
iterative domain decomposition method to reduce the storage requirement
and allow the solution of such large-scale problems. The decomposition ap-
proach lends itself ideally to parallel message-passing-type computing due
to the independence of each of the BEM subregion solutions. With this
approach, large-scale problems can be readily solved on small PC clusters.
The iterative domain decomposition approach is general and can be applied
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to any type of BEM problem arising in such diverse fields as elasticity, ther-
moelasticity, and acoustics.

(b) Finite difference temperature field at ¢t = 40 sec.

NN T T T T T T LI T

T. S0 580 &) Td0 20 f-) Sa0 1060 1140 1320 1300

(¢) Temperature scale for both solution fields.

Fig. 7. Comparison between BEM and a finite difference solver (Fluent 6.1).
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13 The Poisson Problem
for the Lamé System

on Low-dimensional
Lipschitz Domains

Svitlana Mayboroda and Marius Mitrea

13.1 Introduction and Statement of the Main Results
Consider the Lamé operator of linear elastostatics in R3,

Li = pAi+ (A + p)V(diva), p>0, A>—2pu. (13.1)
In this paper we study the well-posedness of the Poisson problems for the
system of elastostatics equipped with either Dirichlet or Neumann-type

boundary conditions in a bounded Lipschitz domain  C R? (see Section
13.6 for the two-dimensional case):

Li=fin Q Tri=g on %, (13.2)

Lid=fin Q 0J,u=g on IN. (13.3)

Hereafter Tr stands for the trace map on 02, and 0, is the traction conormal
defined by
0,1 == Ndiv @)y + p[Vi + Vi, (13.4)

where v is the unit normal to ) and the superscript ¢ indicates transpo-
sition (in this case, of the matrix Vi = (0;u®); o).

Relying on the method of layer potentials and suitable Rellich-Necas—
Payne—Weinberger formulas, the boundary value problems (13.2)—(13.3)

with f =0 and § € LP(09), 2 — e < p < 2+ ¢, have been treated (in all
space dimensions) by B.Dahlberg, C.Kenig, and G. Verchota [7]. In the
three-dimensional setting, these results have been subsequently extended to
optimal ranges of p’s (2 — e < p < oo for the Dirichlet boundary condition,
and 1 < p < 2+e¢ for the traction boundary condition, with ¢ = £(92) > 0)
in [6]. More recently, the results for the Dirichlet problem (i.e., (13.2) with

-

f=0and g € LP(99)) have been further extended in dimension n > 4 to
the range 2 —e < p < % + & by Z.Shen in [20] (though determining

The work of M. Mitrea was supported in part by grants from the NSF and
the UM Office of Research.
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the optimal range of p’s remains an open problem at the moment). In all
these works, nontangential maximal function estimates are sought for the
solution 4.

Following the breakthrough in the case of the Dirichlet Laplacian in [11]
(which further builds on [5]), as well as the subsequent developments in
[8], a study of (13.2)—(13.3) on Sobolev—Besov spaces over low-dimensional
Lipschitz domains has been initiated in [17], where the optimal ranges of
indices have been identified under the assumption that all spaces involved
are Banach (roughly speaking, this amounts to the requirement that all
the integrability exponents are greater than one). Here we take the next
natural step and extend the scope of this study to allow the consideration of
Besov (B?'?) and Triebel-Lizorkin (F?:?) spaces for the full range of indices
0 < p,q < oo. This builds on the work in [13] where we have recently
dealt with the case of the Laplacian. Our current goals are also motivated
by questions regarding the regularity of the Green potentials associated
with the Lamé system and here we prove new mapping properties of these
potentials on LP and Hardy spaces. For example, we show that (any)
two derivatives on the elastic Green potential with a Dirichlet boundary
condition yield an operator bounded on LP(Q2),1 < p <2, if Q C R?is a
convex domain and |\| < v/3pu, and on the Hardy space h'(Q) if Q C R? is
a convex polyhedron.

Before stating our main results we briefly elaborate on notation and
terminology. We refer to, e.g., [23] for definitions and basic properties of
the Besov and Triebel-Lizorkin scales

BPA(R™), FPYR™), n>2.

An open, connected set  C R? is called a Lipschitz domain if its boundary
can be locally described by means of Lipschitz graphs (in appropriate sys-
tems of coordinates); see, e.g., [21] for a more detailed discussion. Given
Q) C R? Lipschitz and 0 < p,q < 00, a € R, we set

BP1(Q) := {u € D'(Q): Jv € BLYR?) with v|q = u},

B21(Q) := {u € BRYR?) : suppu C Q},

)

with similar definitions for F29(Q2) and F2'§(2). Here, D(f2) denotes the

collection of test functions in © (equipped with the usual inductive limit
topology), while D’(Q) stands for the space of distributions in 2. Finally,
if |s|] < 1, BP1(99Q) stands for the Besov class on the Lipschitz manifold
0%, obtained by transporting (via a partition of unity and pull-back) the
standard scale B2*4(R?). Typically, we shall work with vector-valued distri-
butions, such as @ = (u!,u?,u?), etc.; however, even when warranted, our
notation for the various function spaces employed in this paper does not
emphasize the vector nature of the objects involved (this will eventually be
clear from the context).
To state our first result, for each a € R set

(a)+ = max {a, 0}.
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Theorem 1. Suppose that Q is a bounded Lipschitz domain in R3, and,
for % <p<oo, 0<qg< oo, 2(%7 — 1)Jr < s < 1, consider the boundary
value problem

Li=feB", ,(Q), deB",(Q), Tri=geBroQ). (13.5)

Then there exists € = () € (0,1] such that (13.5) is well posed if the pair
(s,p) satisfies one of the following three conditions:

(I): Qia<p§1ia and %—1—5<s<1;
(I7): IJQFE <p<E and 0<s<I; (13.6)
(IIT): {2-<p<oo and O<s<%+s.

Furthermore, the solution has an integral representation formula in
terms of (elastic) layer potential operators and satisfies the natural esti-
mate

||17||BP’+‘11 @ < CHf”Bpf Lot ClIgl B a0
s+1 o+l

1
Finally, an analogous well-posedness result holds on the Triebel-Lizorkin
scale, i.e., for the problem

Li=feFr, (), dcF"(Q), Tri=gecBrOQ). (13.7)

This time, it is assumed that p # oo and
-1
(min{$+1, %Jrl}) < q < 0. (13.8)

In particular, the above inequality is true when min{p,1} < ¢ < oo.
In the class of Lipschitz domains this result is sharp, but one may take
e=1ifoQeC.

Fig. 1 depicts the two-dimensional pentagonal region consisting of all
points with coordinates (s, 1/p) satisfying (13.6).

To formulate our main result regarding the Poisson problem with trac-
tion boundary conditions we introduce one more piece of notation. Let
U be the six-dimensional linear space of vector-valued functions 1/7 in R?
satisfying

0! + 959" =0, 1<4i,j<3,

(note that each 1E € ¥ is a null solution of £ and 6,,1/7 = 0), and for a space
of vector-valued distributions X on a set O, define

Urnx ={ieX: (@,d|lo)=0, Vi e U} (13.9)
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Theorem 2. Let Q be a bounded, connected Lipschitz domain in R3 and,
for % <p<oo,0<qg<L oo, and 2(% — 1)+ < s < 1, consider the boundary

value problem

ci=f] . FeBL , (@), dewtnBlL (@), ofi=ge Bl (09),
(13.10)
where the data are assumed to satisfy the necessary compatibility condition

(fi)=(G.¢), Vyeu (13.11)

Then there exists € = () € (0,1] such that (13.10) has a unique solution
if the pair s,p satisfies one of the three conditions in (13.6). In addition,
the solution has an integral representation formula in terms of (elastic)
layer potential operators and satisfies the estimate

T4 p,q < l P;q qJl P,q .
||UHBS+%(Q) < C”JCHBH%#’O(Q) + C||gll 574 (a02)
An analogous well-posedness result holds for the problem

Li= ﬂg, Ferrs, , (@), e vt nFr (), ofi=ge B (09),
(13.12)

assuming (13.11), (13.8), and p # co. When 02 € C*, one can take ¢ = 1
in each case.

Above, 35 i stands for a suitable concept of conormal derivative which takes

into account both the field « and f See Section 13.3 for details.
Our strategy for dealing with the problems (13.5), (13.7), (13.10), and
(13.12), is to rely on integral representation formulas of the solution in
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terms of elastic layer potential operators. This approach brings into focus
the properties of singular integral operators involved in such representa-
tions. In particular, we study the boundedness of the elastic layer poten-
tials on Besov and Triebel-Lizorkin scales in Section 13.2, as well as the
invertibility of some of their boundary traces in Section 13.4. As a key pre-
requisite, in Section 13.3 we include a discussion of sharp results for traces
and traction derivatives on Lipschitz domains. The properties of the Green
potentials are then analyzed in Section 13.5. Finally, in Section 13.6, the
two-dimensional setting is briefly discussed.

13.2 Estimates for Singular Integral Operators

Even though we shall work in the three-dimensional setting, all results
proved in this section have natural versions in R™ with n > 2. Fix a
Lipschitz domain 2 C R3 and denote by do and v the surface measure and
the unit normal on 0f), respectively. We start by reviewing the definitions
of the elastic layer potentials associated with €2. Recall that the standard
fundamental solution for the system of elastostatics is given by the Kelvin
matrix I' = (Dpg)a,3, where for each 1 < o, 8 <3, 2 = (24)a € R?,

3 /1 1 \dag 3 (1 1\ zazg
T, = — | = e AT )
o) =g (u " 2u+A> B <u 2u+A) |=[?

Here and elsewhere, .5 stands for the standard Kronecker symbol. For
vector-valued functions on 99, the single (elastic) layer potential operator
is defined by

Sflx) = /Em T(z—y) fly)do(y), = ecR>\0Q, (13.13)

where do stands for the canonical surface measure on 0€2. Also, the double
(elastic) layer potential operator is given by

—

Df(x) == /m (0,,T(z —y))' fly)doly), =R\ (13.14)

Here the operator 0, (defined in (13.4)) applies to each column of the
matrix I'. The well-known jump relations for the operators (13.13)—(13.14)
then read:

lim  Df(x) = £3f(2) + pv. /aQ (8,,T(z—v))" fly)do(y)

z€Y+(2)

(13.15)

=: (:I:%IJrK) f(z), =ze€09Q,

and
N o

lim  0,8f(x) = (F3 + K*) f(2), z¢€Q, (13.16)

€Y+ (2)
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where K* denotes the formal adjoint of K. In (13.15)—(13.16), v+ (z) are
suitable nontangential approach regions with vertex at z € 0Q, which are
contained in Q; := Q and Q_ = R3\ Q, respectively. See, e.g., [7] for
more details.

Finally, the elastic Newtonian potential is defined as

—

If(z) == / C(z—y)f(y)dy, zeR> (13.17)

With regard to this operator, we first note the following consequence of
known results about the mapping properties of pseudo-differential opera-
tors on Besov and Triebel-Lizorkin scales.

Proposition. Suppose that
O<p<oo, 0<qg<Loo, S(W—l) < a,
and fix two arbitrary scalar-valued functions ¢, € C°(R3). Then
oIy« F%(R?) — FI(R?)
is a bounded operator. Moreover, for 0 < p,q < oo and 3(m — 1) < a,
oIy : BLY,(RY) — BR(RY)

is also bounded.

We shall now state two theorems whose proofs are intertwined and will
be presented together.

Theorem 3. Consider a bounded Lipschitz domain Q2 C R? and suppose
that p, q, s are fized numbers such that % <p<oo,2(-—1)1 <s<1, and

1
p
0<qg<oo. Then

OIL: BUY, ) o(92) — BP9 (09),
QI FPE () — BIT(09), if p # oo, (13.18)

are well-defined, linear, and bounded operators.

Theorem 4. Let Q be a bounded Lipschitz domain in R and assume that
the indices p, s satisfy 2 < p < oo and 2(% —1); <s<1. Then

D: BPI(9Q) — BYL (Q),  S:BY(992) — BY, (Q)

are well-defined, bounded, linear operators for each 0 < g < oc.
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The same holds for

D: BPP(OQ)) — Fsp_;_ql (Q), S§:BYP(0Q) — Fsp_;_ql (), (13.19)

provided p # oo and (13.8) is satisfied.

Proof of Theorems 4 and 3. This parallels arguments developed for
harmonic layer potentials in [14], so we shall present a sketch in which only
the novel aspects are emphasized. We proceed in a series of steps.

Step I. Consider first the case when 1 < p = ¢ < oo for Besov spaces, and
1 < p < o0, g =2, for Triebel-Lizorkin spaces. For a proof of Theorems 4
and 3 under these assumptions, see [17].

Step II. For 0 < p < 0o, a € R, introduce the space

L2(Q) = {i € LP(Q) : Lii=0 and [[i|gs 0y < 0o},
(a)—1

Iz @) = 16V | Loy + Y IV Lo
=0

Throughout the paper, (o) will denote the smallest nonnegative integer
greater than or equal to «, and V7@ will stand for the vector of all mixed
partial derivatives of order j of the components of «. Also, here and else-
where, we set §(z) := dist(x, 90Q) for z € Q.
The claim we make in this scenario is that
D : BPP(OQY) — L§+%(Q), S: BPP (0Q) — L§+%(Q)
are bounded operators provided % < p < o0 and 2(% —1); <s < 1. This

is proved by means of atomic decomposition results for Besov spaces and
pointwise estimates on the kernel of the elastic layer potentials in question.
The reader is referred to [14] for details.

Step III. The following embedding holds:
LE(Q) — FP2(Q) if 0<p<oo, a>0. (13.20)

This has been established in [11] for 1 < p < 0o, so the novelty here is the
consideration of the range 0 < p < 1, on which we shall focus subsequently.
First, we verify that, if 0 < p < 1, then

LZ=0inQ and @weLP(Q) = uehP(Q), (13.21)

where membership to the local Hardy space h?(£2) can be characterized
as follows. Fix ¢ € C°(B(0,1)) such that fB(O,l)w(x) dx =1 and set
Yi(x) == ¢t"™p(x/t). Then for any 0 < p <1 and any @ € D'(Q2),

dehP(Q) = (@)*(z):= S )|(¢t «@)(z)| € LP(Q).  (13.22)
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With an eye on (13.21) we first observe that the null solutions of £ satisfy
a sub-averaging property. That is, there exists a finite, positive constant
C such that if L4 =0 in 2, then

%/ li(y)|dy YzeQ, 0<r<i(z). (13.23)
By ()

Indeed, it was proved in [12] that there exist two constants C; and Co
such that for every null solution @ = (u®), of the Lamé system in an open
domain  in R3,

1

u®(z) = I

a L
Z(Cléawcz' _y‘ ‘3_yf>u"(y>doy
ly—z|=p Jé; Yy x )

forx € Qand 0 < p < §(z), 1 < o < 3. Multiplying both sides above by
p? and integrating with respect to p for 0 < p < r, we get

a 3 Ya T Y
@ =g [ 3 (O G ) ay

05 ol To—l

for v € Qand 0 < r < §(x), 1 < o < 3, which readily yields (13.23).
Making a dilation (to reduce matters to r = 1) and differentiating under
the integral sign, we also obtain, in a similar fashion,

Ck
734k

|VEiE ()| < / ( )\ﬁ(y)|dy, e, 0<r<d(z), k=0,1,2,....
B, (x

It is known (going back to an old proof of Hardy and Littlewood) that the
sub-averaging property (13.23) entails

Cp

@)l < 22

ld(y)|Pdy, ze€Q, 0<r<d(z), 0<p<oo.

r(ﬁ)

Thus, for each 0 <p < 00, k=0,1,2,..., x € Q and 0 < r < §(z) we may
write

_ Cy .
(VEi(z)| < e |i(y)| dy
B7/2(m
< 1/p
< dPds)  dy
T3+k B2 (x B, /2(y)

1/p
Pd d
= T3+k By o) < )| Z) Yy

Ci (C, 1/p
< 0 p
< (Tg /B,.@) |i(y)| dy)
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so that for each 0 < p < oo and k=0,1,...,

< Cpak
— 7«3+k’p

\V*a(x)|P /B . ld(y)|Pdy, z=e€f, 0<r<d(zx). (13.24)

In particular, by (13.24) and Fubini’s theorem,

/Q|5(x)kvkﬁ(x)|p dx
<o [ (s [ . ) dy )iz < [ Jao)ds

since 6(z) ~ d(y) uniformly for y € Bs(z)/2(x).
Next, observe that £i = 0 in € implies A?% = 0 in . Bring in the
mean value theorem for biharmonic functions in R3, namely

1 e

a(z) = U(y) doy — E(AU)(SL’), zeQ, 0<p<i(zx),

4mp? Jyy—al=p

and pick a nonnegative, radial function ¢ € C2°(B(0,1)) such that
fBl(o) (x)dx = 1. We then write
i T —
(@) (2) = ! \ [o( ) m dy‘
0<t<6(a:) By(z)
= sup ‘/ (p) dazdp‘
o<t<s(z) 1 t) Jioos)= t

<C sp 1 (p o)+ £219%(@)]) dp
0<t<d(x) t

(G

< C(Ju(z)] +5( 2|V3i(z)|), x€Q.
Therefore,
1(@)* |l o) < Cll@ll o) + ClN*V | Lo ) < Clll Lo,

which, in view of (13.22), proves (13.21). Given that Fg’2(Q) = hP(Q2) for
0 < p < 1, this justifies (13.20) when o = 0. This argument can also be
carried out when a € N is large, because of the Hardy space extension
results of A. Miyachi [18].

There remains to interpolate between these partial results. To this end,
we note that with 0 < p < oo fixed, the spaces L2(f2), indexed by « € R,
form a complex interpolation scale. With analytic functions (of several
complex variables) in place of elastic fields, this has been proved in [22] but
essentially the argument goes through since it only uses the sub-averaging
properties of the elastic fields. This finishes the proof of (13.20).
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Step IV. In concert, Steps IT and III justify the boundedness of the oper-
ators (13.19) for ¢ = 2, provided 2 < p < oo and 2(% — 1)y <s< 1. With
this in hand, interpolation with the results in Step I allows us to further
extend the range of ¢’s for which the operators (13.19) are bounded.

Step V. The fact that the operator in (13.18) is well defined and bounded
when 2 < p <1, 2(% —1)<s<1,and 0 < ¢ < oo can be proved using
an atomic decomposition result for the space F2)% /p—2,0(§2) in which the
atoms are supported in interior Whitney cubes for 2. This, in turn, is
proved in [14] (cf. also the decomposition results for Hardy spaces from

[31)-

Step VI. Formally, the operators 9,11 and D are dual to each other (as an
inspection of their kernels shows). In fact, so are Tr o IT and S, where the
trace operator is analyzed in the next section. Dualize the results in Step IV
(when 1 < p,g < o0) and interpolate with the results in Step V, then
finally dualize this new round of results (again, when 1 < p,¢ < c0) and
interpolate with the results in Step IV. Close inspection of these arguments
shows that this procedure yields precisely the range of indices advertised
in Theorems 4 and 3 for the operators (13.18) and (13.19).

Step VII. Finally, the results on Besov scales follow from what we have
proved so far and real interpolation.

13.3 Traces and Conormal Derivatives

The issue of traces is central in the context of boundary value problems.
The following result, proved in [14], is going to play an important role for
us here.

Theorem 5. Let Q C R? be Lipschitz and assume that the indices p, s
satisfy

2
S <p< oo, 2(1—1) <s<1.
3 P> P +
Then the restriction to the boundary extends to a linear, bounded operator

Tr: B, (Q) — BY(09)  for 0<gq < oco.

Furthermore, for this range of indices, Tr is onto and has a bounded right
nverse

Ex : BP(0Q) — B:f;(Q)‘

P

Moreover, similar considerations hold for

Tr: FSpJ"rql () — BPP(090)
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when it is understood that ¢ = oo if p = co. In this situation, there exists
a linear, bounded right inverse

Ex : BPP(0Q)) — Fffl(Q), (13.25)

provided that (13.8) also holds.

Turning to conormal derivatives, we adopt a slightly more general point
of view and assume that the Lamé system (13.1) is written in the form

(Li)* =D " af0;00u°, a=1,2,3, (13.26)
3 gk

for some (real-valued, constant) coefficient tensor, i.e., some (9 x 9)-matrix

A= (a?‘ﬁ )
%) ke
the initial system of partial differential equations and each choice gives rise

to a conormal derivative, i.e.,

. The coefficient tensor A is not uniquely determined by

@) =D " alviopu®,  a,B,,k=1,2,3. (13.27)
5 gk

Evidently, the traction conormal (13.4) is of this type, by choosing
a3y = NasOpn + 10apdin + 0ardsy)s o B,k = 1,2,3,

which we shall assume from now on.

Our goal is to make sense of (13.27) on the boundary of a Lipschitz
domain Q C R? when the field i is not regular enough in  to make sense
of Tr (0xu”). The approach we propose will take into account not only
the smoothness of the field « itself but the smoothness of L@ as well. For

starters, when 1 < p,¢ < 00,0 <s < 1,4 € F% (), and fe FPE 0 (Q)
P P ’

are such that £ = f]q, then we define 8fﬂ' € FP1(00) = (Ffi’gl 09))",
1/p+1/p=1,1/9g+1/¢ =1, by

(0], 9) = (F, Ex(d)) + (Vi + Vil', VEx(§) + V(Ex(¥))")

+ Adivi, divEx()) Vo e BPT(09),  (13.28)

where Ex is the (vector-valued version of the) extension operator (13.25).
Note that all pairings of distributions in {2 are meaningful, so this procedure
does yield a definition of the traction conormal, though limited to the
range 1 < p,¢ < oo (since, e.g., B2 (99Q) fails to be a dual space if
min{p, ¢} <1). Nonetheless, the following assertion holds.
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Theorem 6. Let Q be a bounded Lipschitz domain in R? and assume that
%<p§ooand2(%—1)+<s<1,0<q§oo. Then one can define a

concept of traction derivative such that
{@peprn@enry, , (@): Li=fla}> @)
— 0fd e BP9 (0Q)  (13.29)

is well defined, linear, and bounded, i.e.,
f_' p,q < ( l p,q 0 P,q )
107l gra (90) < C ||fHBS+%7270(Q) + HUHBH%(Q)

holds, and which reduces to (13.28) when p,q > 1.
Finally, similar conclusions are valid in the context of Triebel-Lizorkin
spaces for the map

— g

{@F) et @ars (@ ci= flofs @)~ ofid € BIY, (00,
(13.30)

assuming that, as before, p # oo and (min{% +1, 5+ 1})_1 < q and

that, in addition, q<(f—1> ifp<landqg<ooifp>1.

Proof. We shall break down the argument into a series of steps.

Step 1. First, we introduce an operator

ay LY, (Q) — BT (09), (13.31)

P

which is well defined, linear, and bounded if% <p< o0, 2(% -1y <s<1,

and which reduces to (13.4) if 7 is sufficiently regular (say, @ € C*°(12)).

To this end, consider the system of elastostatics represented in the form
(13.26) and suppose that ¢ : R? — R is a Lipschitz function such that
©(0) = 0 and, for some M, R > 0,

Yr = {(2, () : 2 €R?, |2/| < R} C 99,
DR,M ::{ﬂf+t€3: T € YR, 0<t<2M}CQ.

For every vector field @ = (u',u?, u?) such that £& = 0 in Q we set
M
Uq(x) = 7/ (8ju°‘)(x +t63) dt, 1 < j,Oé < 3, WS DR,M/27 (1332)
0

Uj = (uf)1<a<s in Drae, 1<7<3,
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where e3 = (0,0,1) € R3. Then the following identities can be easily
checked:

Opu§ = Ojuy in Dpg o for every a,jk=1,2,3, (13.33)
ug(x) =u(z) —u*(x + Mez) V€ Dgry Ya=1,2,3, (13.34)
Li; =0 in Dpays forevery j=1,2,3. (13.35)

Next, we prove an incisive claim to the effect that, generally speaking,

3
TELHO), 0<p<o0, 020 = I FHlLson s < Cliliey
j=1
(13.36)

Indeed, since dist (z,0Dg p/2) < 6(z) = dist (z,08), uniformly for
x € DR pj2, We may write

P
/ (dist (2.0 5,21/2) |75 2)] ) da
DR my2

M p
<C 6(z)PU0=9) </ |(v<9>+1a)(x+te3)|dt> da
DR my2 0
p
C/T eRz/ rP()=0) (/ I(Vw”lﬂ)((x',@(:v')+T+t))ldt> dr dz’
"I<R
2M 2M p

/x R / (@=9 ( / |v<6>+1a’*<(x’,sa<x’>+A)>dA> dr da!

"I<R r

(13.37)
by changing variables, first,
Drayz 3= (2, ¢(a’) + 1) = (2,r) € {o' €R?: [2| < R} x (0, M),

and, second, A :=t+1r € (0,2M). Above, (-)* denotes the maximal radial
operator defined (for a function w defined in Dg 5r) as

w(z) = sup lw(z +tey)|, z € Drm-
t>0:x4+ten, €EDR, M

This subtlety (i.e., the consideration of the radial maximal operator) is only
needed in order to be able to use Hardy’s inequality when p < 1 (when p >
1, we shall disregard (-)*, i.e., interpret it as the identity operator). This is
because the ordinary Hardy’s inequality continues to hold in the LP-setting
even when 0 < p < 1, provided the function involved is nonincreasing
(which is certainly the case for |V{®*1|* in the transversal direction);
cf., e.g., the appendix in [22] for a precise statement. Invoking Hardy’s
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inequality just alluded to, we can further dominate the last expression in
(13.37) by

C/x - / B (IV<9>+1ﬁI*((:r’,so(x’) n A)))p A\ da’

|z’ |<R
P
<C §(z)P((0)=0+D) (|v<9>+1ﬁ|*(x)) dz.

DR, M

To continue, we consider a Whitney decomposition of Q (cf. [21]). Specif-
ically, there exists a family of balls B; = B, (z;), with z; € Q and
d(z;) ~ rj, which cover Q and such that their concentric doubles have
finite overlap. Then Fatou’s lemma implies

[, s (|v il (@) de
< Z/

DRr,m

2O (X [V TP (@) do (13.38)

Note that (XB;nDx. |V{+1i|P)* is supported in a set of measure less than
or equal to Cr‘3 Also, on that set, 0(x)PU{O—0+D) < Cr p(<0) 1) Finally,
108,051 9O T e Dy < VO oy All i

[ 8@ @ (i[9 ) da
Dgr,m

3+p((0)—0+1 R
< er p((6) )Hv (0)+1 Hpoo (B3)

< 000 / VO ()P de, (13.39)
Bar; (25)

where the last inequality follows from the sub-averaging property of V{?)
(note that this is still a null solution for the constant coefficient operator
L, so (13.24) applies). Since the family {Ba,, (z;)}; has finite overlap and
§(x) ~ rj for x € By, (z;), adding up inequalities of the form (13.39) in j
and recalling (13.38) leads to the conclusion that

/ 5(m)p(<9>—9+1) (|v<9>+1m*($))p dx
Dgr,m
<cC / 5(2)P( 0 =0 |7 ) g(2)|P dr.
Q

This readily implies (13.36).
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After this preamble, we can introduce the operator 9% acting on # €

= X i [

8.4,k

+ Z G?]fyj(akuﬁ)('+M€3) ,
T Bk n

(13.40)

where 1 < a < 3, the uf are as in (13.32), and 0., = v;j0p — 140y,
4,k =1,2,3, are the tangential derivatives. Note that

0

e 0T Fspfl(Q) — BPP (0Q), 1<, k<3,

are (by Theorem 5) well-defined and bounded operators, so the first sum in
(13.40) is meaningful. The second sum above is easily handled (in fact, in
L) since the first-order partial derivatives of u” are evaluated away from
09Q. Then (13.40) can be used to define 0~ globally on 99, by gluing the
various local definitions together using a smooth partition of unity.

By (13.20), it follows that the operator (13.31) is bounded. There re-
mains to show that its action is compatible with (13.4) in the case when
i@ € C*(Q), i.e., that, in this situation, the formula (13.40) coincides
with the definition of conormal (traction) derivative (13.27). Indeed, for
a =1,2,3, we may write, based on (13.33)—(13.35), that

Z G?I?Ujakuﬂ = Z (I?]?Vj (83112 + 8ku6( + Meg))

B.3:k B.3:k
= Z agy (1/]83 v30; )uk + Z at Vjaku -+ Mes)
B3,k 3,3,k
= Z aaﬁ&Jsuk + Z ajk ujﬁku -+ Mes),
B3,k B3,k

where in the second step we have used the fact that

>3 atonile / (Zz%kaaku>x+t6n)dt:0.

This finishes the proof of the claim made in Step I.

Step II. We next claim that

LE(Q)={i € FP?(Q): Li=0inQ} if 0<p<ooand a > 3(% —1)4.
(13.41)

This, however, is proved using similar arguments to those employed in the
proof of (13.20); see [14] for details in the case of harmonic functions. In
particular, (13.41) shows that

o~ Fspfi (Q) — B2 (09) (13.42)
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is a bounded operator provided

2 1
- <p<oo, 2(—1) <s<l1l, gqg=2.
3 p +

By embeddings, the same is true for 0 < ¢ < 2 and, by the discussion
just prior to the statement of Theorem 6, for 1 < ¢ < oo granted that
1 < p < oco. Interpolating between these various partial results allows us
to conclude that the operator (13.42) is bounded for the range of indices
specified in the statement of the theorem in connection with (13.30).

Step III. Finally, assume that @ € Ffjrq% (Q) and f € Ff_;_q%_zo(Q) are such
that Lo = ﬂg. ‘We then set

ofit == 0,11f + 0% (@ — (11f)]), (13.43)

where II stands for the elastic Newtonian potential (13.17) and 9% is the

operator (13.31), (13.42). Now the properties of (@, f) — 0% which have
been advertised in the statement of the theorem can be checked directly
from (13.43) keeping in mind the mapping properties of the operators in-
volved. This finishes the proof of the claims made about (13.30). The case
of (13.29) follows from this and real interpolation.

13.4 Boundary Integral Operators and Proofs of the
Main Results

Recall the linear space of vector-valued functions ¥ introduced in Section
13.1 and convention (13.9).

Theorem 7. For each bounded Lipschitz domain Q in R® there exists
e =¢e(dN) € (0,1] with the following significance. Let

win

<p<oo, 2(;-1) <s<l

be such that one of the conditions in (13.6) is satisfied. Then the operators

il + K : BPP(9Q) — BPP(99),
—1I+ K*: U+ 0 BPP (09) — Tt N BT (00)

are invertible.

Proof. When 1 < p,q < oo this is proved in [17]. An inspection of the
argument there shows that it is possible to further extend this range, by
means of the interpolation techniques recently developed in [14], in the
fashion indicated in the statement of the theorem.

We are now ready to prove Theorems 1 and 2.
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Proof of Theorems 1 and 2. The solution of the Poisson problem with
Dirichlet boundary conditions admits the integral representation formula

. -1 —
ﬁ:(RQoHoEQ)f+Do(%I+K) (g—Tr(RQoHoEQf)) in Q, (13.44)

where Rq and Eq are, respectively, the restriction from R? to 2 and the
extension from (2 to R3, with preservation of class (cf. [23] for a discussion
and references). Then the relevant properties of @ can be read off (13.44),
given that all operators involved are well understood. The uniqueness part
is a consequence of embeddings and the results for 1 < p, ¢ < oo from [17].

As for Theorem 2, we proceed similarly, starting with the integral rep-
resentation formula

@=(Rooll)f+So (_§I+K*)_1(g—a,,nf) in Q.

Condition (13.11) ensures that § — 8,I1f € ¥~ N BP? (99), so Theorem 7
applies.

13.5 Regularity of Green Potentials in Lipschitz
Domains

Given Q C R® bounded, Lipschitz domain, we let Gp, Gy denote the
solution operators for the Poisson problem for the Lamé operator with
homogeneous Dirichlet and traction boundary conditions, respectively. In

the case of the traction problem, it is understood that the given datum f
is first normalized so that (f,v) = 0 for each ¢ € U.

Theorem 8. For each bounded, connected Lipschitz domain Q in R3 there
is e =e(Q) € (0,1] with the following significance. Suppose that the num-
bers p and s, % <p<oo,2(+—1)y <s <1, are such that one of the three

i
P
conditions in (13.6) is satisfied. Then, with o :== s+ % — 2, the operators
Gp : BY(Q) — Bg’_ﬁz(ﬁ) if 0<q< o0,

Gp : F2UQ) — F2L(Q)  if (13.8) holds and p # oo,

are well defined and bounded. Similar results hold for traction boundary
conditions, i.e., for

G BLo(Q) — Bix(Q) if 0<g<oo,
Gn : FRG(Q) — F2L(Q)  if (13.8) holds and p # oo.

These results are sharp in the class of Lipschitz domains. For 0 € C*
one can take e = 1.
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The two-dimensional pentagonal region consisting of all points with co-
ordinates (a,1/p) such that «,p are as in the statement of this theorem
has the shape shown in Fig. 2.

1
(0,145) »

) 4

Fig. 2.

Theorem 8 is a direct consequence of Theorems 1 and 2, given the results
discussed in Sections 13.2-13.4.

Recall that the Triebel-Lizorkin space F?(R3) reduces to the local
Hardy class h?(R?) if 0 < p < 00, ¢ = 2, a = 0 (as is well known, the latter
coincides with the Lebesgue class LP(R3) if 1 < p < oo). Consequently, for
0 < p < oo and Q C R? Lipschitz domain, we set h?(Q2) := FP*(Q) and
hB(Q) := FJ () (so that h?(Q) = h§(Q) = LP(Q) if 1 < p < c0).

Corollary 1. Retain the notation and hypotheses made in Theorem 8 on
the indices involved and the domain 2. Then

V2Gp : B2Y(Q) — BYI(Q), V*Gy : BLY(Q) — BRY(Q)
if 0 < g < o0, and

V2Gp : FPU(Q) — F2UQ), V’Gy : FDE(Q) — FPI(Q)

if (13.8) holds and p # oo, are well-defined, bounded operators.
In particular, there exists e = €(Q) € (0, 1] such that the operators

V2Gp : hP(Q) — hP(QY),  whenever ﬁ <p<1l, (13.45)

V2Gy : h§(Q) — hP(Q),  whenever F=<p<l, (13.46)
are well defined and bounded. Once again, one can take € = 1 whenever )
has a C' boundary, in which case the range of p in (13.45)—(13.46) becomes
3
2<p<l.

1
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The second part of the corollary is related to a result proved by
D.-C. Chang, S.G. Krantz, and E.M. Stein in [3] regarding the Green po-
tentials associated with the Laplacian on C*° domains. In [13] we have
successfully dealt with the Laplacian on arbitrary Lipschitz domains, thus
answering in the affirmative a conjecture made by Stein et al. in [3]. In
this paper, we take the first steps in the direction of further extending this
circle of ideas to elliptic systems.

To state our next result, let W}/ (Q2) denote the usual LP-based Sobolev
space of order (of smoothness) k in Q. Also, by W7 (Q2) we denote the
closure of the space of C*°, compactly supported functions in W} (Q2), and
by LP*°(Q2) the usual weak-LP space over 2. Finally, recall that J(z)
denotes the distance from x to 0.

Corollary 2. Assume that Q is a bounded Lipschitz domain in R3, and
denote by Gp(x,y) the integral kernel of the elastic Dirichlet Green poten-
tial operator Gp associated with Q. Then the following are true.

(i) VGp(x,-) € L3¥%°°(Q), uniformly with respect to = € Q. In particu-
lar, Gp(x,-) € Wlp(Q), uniformly with respect to x € Q, for any 1 <p < %

(i) 6()"*“Gp(x,-) € L3 1+2)2(Q) for each a € [0,1], uniformly with
respect to x € Q. In particular, 6(-)"'Gp(z,-) € L3*>(Q) and Gp(x,-) €
L3°°(Q), uniformly with respect to x € ).

Proof. Foreach k=0,1,2,...and 1 < p < oo, introduce the weak Sobolev
space

W) == {f e LP>*(Q): 0°f € LP*(Q), |a| < k},

plus a similar definition for W}**°(R3) with § replaced by R*. We shall
proceed in several steps.

Step I. We claim that, with (-,-)g, denoting the usual real-interpolation
bracket,
(wre @) wh @) = WP,
for each k =0,1,2,..., 1 < pg,p1 <o00,0<0<1,1/p=(1-0)/po+6/p1-
To see this, bring in the Bessel potential of complex order z, acting on
a tempered distribution f according to

T F(€) = (1 +4n|e)?) =2 {(¢),

where “hat” denotes the Fourier transform. As is well known [2], Ji maps

LP(R3) isomorphically onto WP (R?) for 1 < p < oo (with J_j, as inverse).

On the one hand, this and real interpolation immediately yield that J :

LP(R3) — (W,fo (R3), WP (R3)> — WP™(R?) is an isomorphism
6,00

whenever 1 < pg,p1 < o0, 0 < 0 < 1, and 1/p = (1 — 0)/po + 0/p1.
On the other hand, proceeding much as in the proof of Theorem 7 in [2]
we deduce that, under the same assumptions on the indices, the operator
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J + LP°°(R3) — W}*°(R?) is an isomorphism as well. All in all, the
claim made at the beginning of Step I follows.

Step II. We shall now show that

(W (), Wi () g oo = WE™(9),

6,00
for each k =0,1,2,...., 1 < po,p1 <00,0< 0 <1,1/p=(1-0)/po+6/p1.

The left-to-right inclusion is trivial and, granted the result in Step I,
the key step in proving the opposite one is the claim that Stein’s extension
operator E : WP () — WF(R3) (cf. [21]) also extends as a bounded
operator from W}">(€) into WP (R?).

To see this, we note the commutator identity 0%(Ef) = E(0%f) +
2o 181<]al Top(0°f) (cf. (26) on p.185 of [21]) where the linear operators
T,s map LP(Q) boundedly into LP(R?) for 1 < p < co. This latter claim
is seen as in p. 174 of [11] and p. 187 of [21]. By real interpolation we may
therefore conclude that £ : W™ (Q) — WP*(R?) boundedly, as desired.
This concludes the discussion in Step II.

Step III. Consider now the linear operator
Ti(x) = ii(z) — D((3 + K) ' (Trd))(z), =€,

which, we claim, maps W?>(2) boundedly into itself for any 2 —e < p <
3+e.

By Step II and real interpolation, it suffices to show that 7" : W{(Q) —
WY () boundedly for 2 — e < p < 3+¢. This, in turn, follows from the
mapping properties of the operators involved. Indeed, Theorem 5 ensures
that Trad € BY*,(0Q) if @ € W{(Q), Theorem 7 guarantees that the
operator 31+ K is invertible on B'?, (99) for any 3 —e <p < 3+¢, and
Theorem 4 implies that D maps this latter space into F?(Q) = WP(Q).
This finishes the proof of the claim made in Step III.

Step IV. Recall the matrix I' = (T'43)q,3 with entries as in Section 13.2.
To prove the first claim made in the statement of the corollary, we make the

observation that, in the y variable, the functions |z —y| ™!, %,
3
1 <, < 3, belong to W™ (Q) uniformly in z € Q. Thus, I'(z — ) €

WI%’OO(Q), uniformly in « € Q and since Gp(x,y) = T(I'(z —-))(y) we may
conclude with the aid of Step III that VG p(z,-) € L3/2°°(Q), uniformly
inxz € Q.

Step V. The proof of the fact that §(-) "G p(z, ) € L¥(1+2):°(Q) for each
a € [0,1], uniformly in z € €, follows a similar pattern. The departure
point is the observation that T : WF(Q) — WP(Q) is well defined and
bounded for % — ¢ < p < 34 ¢e. The second observation is that §—¢,

viewed as a multiplication operator, maps Wlp (©2) boundedly into LP=(2)
for 1 < p < 3, a €[0,1], and 1/p, := 1/p — (1 — «)/3. Indeed, this
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follows from interpolating between o = 0 (Sobolev’s embedding theorem)
and a = 1 (Hardy’s inequality), via E. Stein’s interpolation theorem for
analytic families of operators.

Combining the two observations just made above and then relying on real
interpolation eventually yields that ~“T maps W{ > (Q2) boundedly into
LP=>°(Q) for %—6 < p<3,a€[0,1] and, as before, 1/p, = 1/p—(1—«)/3.
For p = 3/2, in which case p, becomes 3/(1 4+ «), this and the identity
Gp(z,y) = T(T'(z — -))(y) justifies the conclusion in (ii). This finishes the
proof of the corollary.

Of course, there is a similar result for the (matrix-valued) function
Gy (z,y), the integral kernel of the operator Gy .

More can be said when extra geometrical information about the domain
Q) is available. For example, according to Theorems 5.4 and 5.5 in [16],
[10], and Theorem 6.1 in [19],

V2Gp : L*(Q) — L*(Q), (13.47)

whenever €2 is a convex polyhedron in R®. By interpolation with (13.45) we
see that for a convex polyhedron Q C R3,

VEGp : hP(Q) — hP(Q), F-<p<2 (13.48)
In particular, V2Gp maps LP(Q) boundedly to itself for 1 < p < 2. A
similar set of conclusions applies to the operator V2G . More specifically,
with Q as before,

VEGy : hj(Q) — BP(Q), 3= <p<3, (13.49)
where the endpoint 3/2 is as in [16].

If we denote by L1:°°(£) the standard weak-L! space on (2, then interpo-

lating between (13.47)—(13.49) and the results in Corollary 1 further yields
the following.

Theorem 9. Let Q C R be a convex polyhedron. Then the following
operators are bounded:

V2Gp : h1(Q) — rY(Q), VG : by () — hY(Q),
V2Gp : L' (Q) — LY®(Q), V?Gy: LY(Q) — L1>(Q).

We conclude this section with a brief discussion of the mapping proper-
ties of the gradient of the elastic Green potentials. Recall that the classical
LP — L9 estimates for the gradient of the Green potential associated with
the Laplacian in the half-space have been extended to Lipschitz domains by
B. Dahlberg in [4]. In [13] we gave new proofs to Dahlberg’s estimates and
extended his main results to other types of function spaces. The following
assertion, pertaining to the mapping properties of the Green potentials as-
sociated with the system of elastostatics, can be proved in a similar manner,
starting with Theorems 1 and 2.
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Theorem 10. Let Q C R? be a bounded Lipschitz domain. There exists
e = ¢e(Q) € (0,1] such that for every % <p< % and % = % — %, the
operators

VGp : RP(2) — LI(Q), VGy : hB(Q) — L9(Q),
VGp: () — I¥2%(Q), VGy : LH(Q) — 13/2%(0)

are well defined and bounded. In particular,
VGp : h'(Q) = L2(Q), VGy : hg(2) — L*/*(Q)

are bounded operators. The ranges of indices are optimal in the class of
Lipschitz domains. For 0Q € C' one may take ¢ = 1.

13.6 The Two-dimensional Setting

All our main results discussed so far continue to hold in the two-dimensional
setting, albeit with possibly different conditions imposed on the interven-
ing indices (p, q, s), when  is a Lipschitz domain in the two-dimensional
Euclidean space R2.

Somewhat more specifically, the conditions (13.6) should be replaced
with the demand that the indices 1 < p < oo and (1% —1); < s < 1 satisty

any of the following three conditions:

(I": £ <p<:2 and 0<s<1;

1+e 1—¢
AW 2 2 1 14 .
(II) 37_,'_8<p<m and ;—?6<8<1,
(III'): 2 <p<oo and O<s<%+1¥.

Also, the two-dimensional analog of (13.8) takes the form

(min{2k +1, s+1}>*1 <q< .

With the aforementioned alterations, Theorems 1, 2, and 8 and Corollary 1
remain valid for bounded Lipschitz domains in R2.

In closing, we want to point out that V2Gp : L*(Q) — L*(Q) is a
bounded operator if either Q C R? is a convex polygon (see p. 149 in [10],
and [1]), or the Lamé moduli satisfy |\| < v/3u and Q C R? is a bounded
convex domain ([9]; see also [15] for related matters). In particular, we
may state the following assertion.

Theorem 11. Suppose that the Lamé moduli satisfy |\| < /3p and that
Q C R? is a bounded convexr domain. Then

V3Gp : LP(Q) — LP(Q)
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is a bounded operator for each 1 < p < 2. In this setting, the operator
V2Gp also maps h' () boundedly to itself. Thus, by embeddings, Gp
maps h'(Q) boundedly into C(S2), the space of continuous functions on Q.
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14 Analysis of
Boundary-domain Integral and
Integro-differential Equations
for a Dirichlet Problem with

a Variable Coefficient

Sergey E. Mikhailov

14.1 Introduction

The Dirichlet boundary value problem for the “Laplace” linear differential
equation with a variable coeflicient is reduced to boundary-domain integral
or integro-differential equations (BDIEs or BDIDEs) based on a specially
constructed parametrix. The BDI(D)Es contain potential-type integral
operators defined on the domain under consideration and acting on the
unknown solution as well as integral operators defined on the boundary
and acting on the trace and/or conormal derivative of the unknown so-
lution or on an auxiliary function. Some of the considered BDIDEs are
to be supplemented by the original boundary conditions, thus constituting
boundary-domain integro-differential problems (BDIDPs). Solvability, so-
lution uniqueness, and equivalence of the BDIEs/BDIDEs/BDIDPs to the
original boundary value problem (BVP) are investigated in appropriate
Sobolev spaces.

Reduction of BVPs with arbitrarily variable coefficients to boundary
integral equations is usually not effective for numerical implementations,
since the fundamental solution necessary for such reduction is generally
not available in an analytical form (except some special dependence of the
coefficients on coordinates, see e.g. [1]). Using a parametrix (Levi function)
as a substitute of a fundamental solution, it is possible however to reduce
such a BVP to a BDIE (see, e.g., [2], [3], [4, Sect. 18], [5], and [6], where
the Dirichlet, Neumann, and Robin problems for some partial differential
equations (PDEs) were reduced to indirect BDIEs).

In [7], [8], and [10], the 3D mixed (Dirichlet—-Neumann) BVP for the
variable-coefficient “Laplace” equation was considered. Such equations
appear, e.g., in electrostatics, stationary heat transfer and other diffu-
sion problems for inhomogeneous media. The BVP has been reduced to
either segregated or united direct BDI(D)Es or BDIDPs. Some of the
BDI(D)Es/BDIDPs are associated with the BDIDE and BDIE formulated
in [9]. Although several of the integral and integro-differential formulations
for the mixed problem in [7], [8], and [10] look like equations of the second
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kind, the spaces for the out-of-integral terms are different from the spaces
for the right-hand sides of the equations, thus the equations are of “almost”
second kind.

Analysis of the four different (systems of) BDI(D)Es/BDIDP, to which
the Dirichlet problem for the same PDE is reduced in the present paper,
requires special consideration. Equivalence of the considered BDI(D)Es/
BDIDP to the original BVP is proved along with their solvability, solu-
tion uniqueness, and the operator invertibility in corresponding Sobolev—
Slobodetski spaces. In particular, it is shown that the Dirichlet problem
can be reduced to a genuine second-kind integral or integro-differential
equation.

14.2 Formulation of the Boundary Value Problem

Let © be a bounded open three-dimensional region of R3. For simplicity, we
assume that the boundary S := 0§} is a simply connected, closed, infinitely
smooth surface. Let a € C*°(12), a(x) > 0 for z € Q. Let also 9,, := 0/0z;
(.] =12, 3)7 0y = (8961 ) 8:82’ 83?3)

We consider the scalar elliptic differential equation

3
= Z 83} <a(x) 3;3(5) ) = f(z), zeEQ, (14.1)

where u is an unknown function and f is a given function in €.

In what follows, H*(Q) = Hj3(Q2) and H*(S) = H5(S) are the Bessel
potential spaces, where s € R is an arbitrary real number (see, e.g., [11]
and [12]). We recall that H* coincide with the Sobolev—Slobodetski spaces
W3 for any nonnegative or integer s.

For a linear operator L., we introduce the subspace of H'(Q) [13]

HYY(Q; L) :={g: g€ HY(Q), L.g € L2(N)},
endowed with the norm
gl zrroesr.y = lgllmr () + 1 LxgllLa(0)-

In this paper, we will particularly use the space H:°(Q; L,.) for L, being
either the operator L from (14.1) or the Laplace operator A. Since

3
Lquu:Z Oa %ELQ(Q)
i=1

- 8.%1 8%‘1

for u € H'(Q), we have H»%(Q; L) = H“°(Q; A).

From the trace theorem (see, e.g., [11] and [13]-[15]) for u € H(Q), it
follows that ut := 73 u € H'/2(S), where 7d is the trace operator on S
from €.
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For u € H?(2) we can denote by T the corresponding conormal differ-
entiation operator on S in the sense of traces,

3 +
T (z,n " (2),0,) u(z) : = Za(x) n;r(x) (agg))

where n*(z) is the exterior (to ) unit normal vectors at the point € S.

Let u € HY9(Q; A). We can correctly define the generalized conormal
derivative THu € H~'/2(S) with the help of Green’s formula (see, for
example, [13] and [15], Lemma 4.3),

(THu, v+>s = / v(z)Lu(z) dx

3
z) Ov(x) )
+/;a 8% ox; dv VoveH (), (14.2)

where (-, - )g denotes the duality brackets between the spaces H~1/2(9)
and H'/?(S), extending the usual Ly scalar product.
We will investigate the following Dirichlet boundary value problem.
Find a function u € H'(Q) satisfying the conditions

Lu=f in Q, (14.3)
=¢p on S, (14.4)

where @o € H'/?(S) and f € Ly(Q).

Equation (14.3) is understood in the distributional sense and condition
(14.4) in the trace sense.

We have the following uniqueness theorem.

Theorem 1. BVP (14.3)(14.4) with po € H'/?(S) and f € Ly(Q) has
at most one solution in H(Q).

Proof. The assertion follows immediately from Green’s formula (14.2)
with v = u as a solution of the homogeneous Dirichlet problem, i.e., with
f=0and pg=0.

14.3 Parametrix and Potential-type Operators

We say that a function P(x,y) of two variables z,y € Q is a parametrix
(the Levi function) for the operator L(z,d,) in R? if (see, e.g., [2]-[6] and
[9)

L(z,0,) P(z,y) = 6(x —y) + R(z,y), (14.5)
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where 4(-) is the Dirac distribution and R(z,y) possesses a weak (inte-
grable) singularity at =y, i.e.,

R(z,y) =0 (Jx —y|™") with x < 3. (14.6)

It is easy to see that for the operator L(z,d,) given by the right-hand side
in (14.1), the function

-1

. zyeRd 14.7
pramYr— 147

P(l‘,y) =

is a parametrix; the corresponding remainder function is

_ T —Yi da(x) 3

and satisfies estimate (14.6) with x = 2, due to the smoothness of the
function a(x).

Evidently, the parametrix P(z,y) given by (14.7) is a fundamental so-
lution to the operator L(y,d,) := a(y)A(d,) with “frozen” coefficient
a(z) = a(y), ie.

L(y, 0,) P(x,y) = 6(z — y).
Note that remainder (14.8) is not smooth enough for the parametrix (14.7)

and the corresponding potential operators to be treated as in [15].
For some scalar function g, let

Vo(y) = — / P(z,y)g(z)dS,. ¢S (14.9)
S
Woly) = — / [T(z,n(x),0,) P(x,y)] g(x)dSs, y ¢S, (14.10)
S

be the single-layer and the double-layer surface potential operators, where
the integrals are understood in the distributional sense if g is not integrable.

The corresponding boundary integral (pseudodifferential) operators of
direct surface values of the single-layer potential ¥ and of the double-layer
potential W, and the conormal derivatives of the single-layer potential, W',
and of the double-layer potential, L1, are, respectively,

Vo(y) = — / P(z,y) g(x) dS.. (14.11)

W) = [ [T(n(@).0,) Pl.)] gla)dSs, (14.12)
S
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W g(y) = — / [T(y.n(y),0,) P(e,9)] g(x)dSs,  (14.13)
S

L g(y) == [T(y,n(y),d,) Wg(y)]*, (14.14)

where y € S.

The parametrix-based volume potential operator and the remainder
potential operator, corresponding to parametrix (14.7) and to remainder
(14.8) are

Py(y) ::/P(x,y)g(x) dx, (14.15)
Q

Ry(y) :z/R(m,y)g(JU) dx. (14.16)
Q

For g € H-Y%(S) and g, € H'Y?(S), there hold the jump relations
on S

[Vgl(y)]+ = Vgl(y)
Waa()]T = =3 g2(y) + Waa(y),
[T(y,n(y), 0,)Var ()" =5 91(y) + War(y),

where y € S.

The jump relations as well as mapping properties of potentials and op-
erators (14.9)-(14.16) are well known for the case a = const. They were
extended to the case of variable coefficient a(x) in [7] and [8].

14.4 Green Identities and Integral Relations

Let u € HYO(Q;A), v € HYO(Q; A) be some real functions. Then, sub-
tracting (14.2) from its counterpart with exchanged roles of u and v, we
obtain the so-called second Green identity for the operator L(z,d,),

/ [v L(z,0;)u —u L(z,0,)v | dov = (T u, ’U+>Sf (ut, THv >S. (14.17)
Q
For u € H"°(Q;A) and v(z) = P(z,y), where the parametrix P(z,y)
is given by (14.7), we obtain from (14.17), (14.5) by the standard limiting
procedures (cf. [4]) the third Green identity,
u(y) + Ru(y) — VT u(y) + Wut(y) = PLu(y), y e Q. (14.18)
If u e HY9(Q; A) is a solution of equation (14.1), then (14.18) gives

Gu:=u+Ru—VTtu+Wut =Pf inQ, (14.19)
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Gu:= tut + [Ru]t = VT Tu+Wut =[Pf]T onS, (14.20)
Tu:= T u+ T Ru—-W'T u+ Lrut =T Pf onS. (14.21)

For some functions f, ¥, ®, let us consider a more general “indirect”
integral relation, associated with (14.19), namely,

u(y) + Ru(y) —V¥(y) + We(y) =Pf(y), ye€Q. (14.22)

Lemma 1. Let ¥ € H~'/2(S), ® € H'/2(S), and f € Ly(Q). Suppose a
function u € H'(Q) satisfies (14.22). Then u € HYO(Q; A), it is a solution
of PDE (14.3) in 2, and

V(W —THu)(y) = W(@—u")(y) =0, ye.

Proof. First of all, equation (14.22) and mapping properties of the oper-
ators R, P, V and W imply u € H0(; A). The rest of the lemma claims
follow from its counterpart proved in [7], Lemma 4.1.

The following statement is well known (see, for example, [7], Lemma
4.2).

Lemma 2. (i) Let U* € H-'/2(S). If VI*(y) =0, y € Q, then ¥* = 0.
(ii) Let ®* € HY/2(S). If Wd*(y) =0, y € Q, then ®* = 0.

Theorem 2. Let f € Ly(2). A function u € HY°(Q; A) is a solution of
PDE (14.3) in Q if and only if it is a solution of BDIDE (14.19).

Proof. If u e HY0(Q; A) solves PDE (14.3) in ©, then it satisfies (14.19).
On the other hand, if u € HY%(Q; A) solves BDIDE (14.19), then Lemma
1 with ¥ = T4 and ® = u* completes the proof.

14.5 Segregated Boundary-domain Integral
Equations

Let us consider a segregated purely integral boundary-domain formulation
for the Dirichlet problem, similar to the formulations introduced and an-
alyzed in [7], [8], and [10] for the mixed problem with u € H'(Q) and
u € HYO(Q; A).

14.5.1 Integral Equation System (GG)

To reduce BVP (14.3)—(14.4) to a BDIE system in this section, we will use
equation (14.19) in © and equation (14.20) on S, where the known function
o is substituted for u* and an auxiliary unknown function ¢ € H~'/2(S)
for Ttu. Then we arrive at the system

u(y) + Ruly) —Vy(y) = Fo(y), y €, (14.23)
Ru(y) — Vo(y) = Ff (y) — o(y), y €S, (14.24)
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where
Fo(y) :==Pfly) = Weoly), y e (14.25)

Note that for f € Ly(Q) and ¢o € HY?(S), we have the inclusion
Fy € HY9(9; A) due to the mapping properties of the Newtonian (volume)
and layer potentials.

Remark 1. Fy =0 if and only if (f, o) = 0. Indeed, the latter equality
evidently implies the former. Inversely, let F, = 0. Keeping in mind
equation (14.25), Lemma 1 with Fy = 0 for u implies f = 0 and Wy = 0
in Q. Lemma 2(ii) then gives @9 =0 on S.

Let us prove that BVP (14.3)—(14.4) in § is equivalent to the system of
BDIEs (14.23)(14.24).

Theorem 3. Let f € Lo(Q) and oy € H/?(S).
(i) If some u € H'(QQ) solves BVP (14.3)—(14.4) in €, then the solution
is unique and the couple (u,p) € H(Q) x H-Y2(S), where

Yv=T"u onb, (14.26)

solves BDIF system (14.23)—(14.24);

(ii) If a couple (u,vp) € H'(Q) x H=/2(S) solves BDIE system (14.23)~
(14.24), then the solution is unique, u solves BVP (14.3)—(14.4), and
satisfies (14.26).

Proof. Remark that if u € H'(Q) is a solution of the BVP (14.3)—(14.4)
with f € Lo(Q), then u € HY0(2; A). On the other hand, if U = (u, 1)) €
HY(Q) x H='/2(89) is a solution of system (14.23)(14.24) with f € L(f)
and oo € HY?(S), then u € HY(Q;A) due to mapping properties of
operators R, V, and W (see [10] and [8]).

Let u € H'(Q) be a solution to BVP (14.3)—(14.4). It is unique due to
Theorem 1. Set 9 by (14.26), evidently, ¢» € H~'/2(S). Then it imme-
diately follows from relations (14.19)—(14.20) that the couple (u, ) solves
system (14.23)—(14.24), which completes the proof of item (i).

Let now a couple (u, 1) € H*(Q)x H~'/2(S) solve BDIE system (14.23)—
(14.24). Taking trace of equation (14.23) on S and subtracting equation
(14.24) from it, we obtain

ut(y) = ¢oly), yeS, (14.27)

i.e., u satisfies the Dirichlet condition (14.4).
Equation (14.23) and Lemma 1 with ¥ = ¢ and ® = ¢( imply that u is
a solution of PDE (14.3) and

VI*(y) —Wo*(y) =0, yeQ,
where ¥* = ) — Ty and ®* = g —u™. Due to equation (14.27), &* = 0.

Lemma 2(i) implies that ¥* = 0, which completes the proof of conditions
(14.26).
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Uniqueness of the solution to BDIE system (14.23)—(14.24) follows from
(14.26) along with Remark 1 and Theorem 1.

System (14.23)—(14.24) can be rewritten in the form
_AGgZ/[ _ ]:Gg7

where UT 1= (u,) € HO(;A) x H™/%(),

I-R -V F
woe | | o] ]
R+ —V F0+—(p0

Due to the mapping properties of operators V, V., W, W, P, R, and R™
(see [10] and [8]), we have F¢9 € H'O0(Q; A) x H'/2(S), and the operators

AC9 HYO(Q; A) x HTY2(S) — HYO(Q; A) x HY2(S)  (14.28)
cHYQ) x HY2(S) — HY(Q) x H'/?(8) (14.29)

are continuous. By Theorem 3 and the uniqueness Theorem 1, both oper-
ators (14.28) and (14.29) are injective.

Theorem 4. Operators (14.28) and (14.29) are continuous and invertible.

Proof. Let us consider the proof for the operator A%Y given by (14.29)
first. The continuity and injectivity are proved above. To prove the invert-
ibility, let us consider the operator

I -v
Ag;g:: {0 —V]'

As a result of compactness properties of the operators R and R, the
operator .AOGg is a compact perturbation of the operator AGY .

The operator .AOGg is an upper triangular matrix operator with the scalar
diagonal invertible operators

I: HY(Q) — HY(Q),
V: H Y2(S) — HY2(S)

(see [14], Ch. XI, Part B, Sect. 2, Theorem 3 for V). This implies that
AS9 . HY(Q) x HY2(S) — HY(Q) x HY?(S)

is an invertible operator. Hence, the operator A%Y possesses the Fredholm
property and its index is zero. The injectivity of the operator A%Y, already
proved, completes the theorem proof for this operator.

Let us now construct an inverse to operator (14.28). Let (A%9)~! :
HY(Q) x HY?(S) — H*(Q) x H~'/2(S) be the operator inverse to (14.29).
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Thus, for any F¢9 ¢ H“O(Q; A) x HY?(S), the solution of the system
AGU = FG9 in HY(Q) x H Y2(S) is U = (A%9)~1FE9. Taking into
account that the operators V : H=1/2(S) — H'9(Q;A) and R : H(Q) —
H?9(Q; A) are continuous [9: Th. A.1, Remark B.2], the first equation of
this system then implies u = U; € H9(; A) and the operator (A%9)~!
is continuous also from HO(Q; A) x HY2(S) to H'O(Q; A) x H-1/2(S).

The original BVP (14.3)—(14.4) can be written in the form

APy =FP,

() m-[2)

The operator AP : HYO0(Q; L) — Lo() x H'/2(S) is evidently continuous
and, due to the uniqueness theorem for the BVP, it is also injective.

The invertibility of the operator (14.28) and equivalence Theorem 3 lead
to the following assertion.

where

Corollary. The operator AP : HYO(Q; L) — Lo(Q) x HY2(S) is contin-
wous and continuously invertible.

Note that the above statement and the uniqueness Theorem 1 evidently
imply the following existence theorem in H!((2).

Theorem 5. Let oo € H'/?(S) and f € Lo(Y). Then BVP (14.3)-(14.4)
is uniquely solvable in H(Q).

14.5.2 Integral Equation System (GT)

To obtain a segregated BDIE system of the second kind, we will use equation
(14.19) in ©Q and equation (14.21) on S, where again the known function
o is substituted for u* and an auxiliary unknown function ¢ € H~/2(S)
for Ttu. Then we arrive at the following system (G7):

u+Ru—Vy=F, in{, (14.30)
LY+ TTRu—-W'p=TTF, onS, (14.31)
where Fj is given by (14.25).

Let us prove that BVP (14.3)—(14.4) is equivalent to system (14.30)—
(14.31).

Theorem 6. Let f € Ly(Q) and o € H/?(S).
(i) If some u € H'(Q) solves BVP (14.3)-(14.4) in Q, then the couple
(u, )T € H'(Q) x H=Y2(S), where

Yp=T% u onS, (14.32)
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solves BDIFE system (14.30)—(14.31).

(i) If a couple (u,) T € H (Q)x H=/2(S) solves BDIE system (14.30)~
(14.31), then the solution is unique, u solves BVP (14.3)—(14.4), and
satisfies (14.32).

Proof. As in the proof of Theorem 3, u € H%(Q; A) if either hypothesis
(1) or (ii) is satisfied.

Let u € HY(Q) be a solution to BVP (14.3)-(14.4). Set v = T u. Evi-
dently, v € H~'/2(S). Then it immediately follows from relations (14.19)
and (14.21) that the couple (u,) solves system (14.30)—(14.31), which
completes the proof of item (i).

Let now a couple (u, ) € H'(Q)x H~'/2(S) solve BDIE system (14.30)—
(14.31).

Take the conormal derivative of equation (14.30) on S and subtract it
from equation (14.31) to obtain

U*:=¢—T u=0 onlsS,

that is, equation (14.32) is proved.
Equation (14.30) and Lemma 1 with ¥ = ¢ and ® = ¢( imply that u is
a solution of equation (14.1) and

VI (y) - We (y) =0, yeQ, (14.33)
where ®* = g — ut. Since U* =0 on S, (14.33) reduces to
Wo*(y) =0, yeqQ,

and Lemma 2(ii) implies that ®* = 0 on S. This means that u satisfies the
Dirichlet condition (14.4).

By Remark 1, the unique solvability of BDIE system (14.30)—(14.31)
then follows from (14.32) along with the unique solvability of (14.3)—(14.4).

System (14.30)—(14.31) can be rewritten in the form
AGTy — FGT
where U = (u,)) T € H(Q) x H~/%(9),

I+R -V

GT ._
AT = TR %I*W’

T+ Fy

, FCT .= [ Fo } : (14.34)
Due to the mapping properties of the operators involved in (14.34) we
have F¢7 € H*(QF; A) x H1/2(S), and the operators

ACT - HYO (O A) x H7Y2(8) — HYO(Q; A) x H™Y2(S)  (14.35)
c HY(Q) x H™Y2(S) — HY(Q) x HY/2(9) (14.36)

are continuous. By Theorem 6 and the uniqueness Theorem 1, both oper-
ators (14.35) and (14.36) are injective.
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Theorem 7. Operators (14.35) and (14.36) are continuous and invertible.

Proof. The operator

I -V
0 =lo ir

is a compact perturbation of both operators (14.35) and (14.36), due to
compactness properties of the operators R and W (see [7], [8], and [10]).
The invertibility of operators (14.35) and (14.36) then follows by arguments
similar to those in the proof of Theorem 4.

14.6 United Boundary-domain Integro-differential
Equations and Problems

Instead of introducing an auxiliary function v, we will work in this section
with the original form of the equations containing the conormal derivative
operator TF of the internal field.

14.6.1 Integro-differential Problem (GD)

The equivalence of the differential and boundary-domain integro-different-
ial equations proved in Theorem 2 allows us to supplement BDIDE (14.19)
with the original Dirichlet boundary conditions and arrive at BDIDP (G D)
constituted by (14.19), (14.4). The BDIDP is equivalent to the Dirichlet
boundary value problem (14.3)—(14.4) in ©, in the following sense.

Theorem 8. Let f € Ly(Q), wo € HY2(S). A function u € HYO(Q; A)
solves BVP (14.3)—(14.4) in Q if and only if u solves BDIDP (14.19), (14.4).
Such a solution does exist and is unique.

Proof. A solution of BVP (14.3)-(14.4) does exist and is unique, by
Theorem 5, and provides a solution to BDIDP (14.19), (14.4), by Theorem
2. On the other hand, any solution of BDIDP (14.19), (14.4) also satisfies
(14.3), due to the same Theorem 2.

BDIDP (14.19), (14.4) can be written in the form
AGPy = FOP (14.37)

where
ACD I+R—VT++WT+] FGD _ {Pf]'
Tt ’ ¥o

Owing to the mapping properties of operators V', W, P, and R, we have
FGP ¢ HYO(Q; A) x HY?(S), and the operator AP : HYO(Q;A) —
H0(Q; A) x HY2(S) is continuous. By Theorem 8, it is also injective.
Let us now characterize the range of the operator A%P in the whole space
HYO(Q; A) x H/2(S).



172 S.E. Mikhailov

Theorem 9. Let
FOP = (F{P, F5P) € HYO(Q;A) x H'(S).

System (14.37) has a solution in HYO(; A) if and only if there exists
f« € La(Q) such that

FEP =pPf, inQ. (14.38)
When the solution does exist, it is unique.

Proof. If condition (14.38) is satisfied, then, according to Theorem 7,
there exists a unique solution of system (14.37).

On the other hand, if u € HY?(Q; A) is a solution of system (14.37),
then it satisfies the third Green identity (14.18). Comparing it with the first
equation of system (14.37) implies representation (14.38) with f. = Lu.

Let T X, Va, and Wa denote the operators of the conormal deriva-
tive, single-layer potential, and double-layer potential associated with the
Laplace operator, that is, for the coefficient a = 1.

Remark 2. Condition (14.38) for an F&P € HYO(Q; A) is equivalent to
the condition

VAT (aFEP) = Wa(aFEP)* =0 in Q, (14.39)
or
9
VATHF + 770t o - WFEP =0 mQ. (14.40)
n

Indeed, condition (14.38) can be rewritten as
aFFP = Paf. in Q. (14.41)

The third Green identity (14.18) for u = aFEP and for the potentials
associated with the operator A gives

aF(P — VATL (aF{P) + W(aF{P)" = PaA(@FP) in Q. (14.42)

Thus (14.39) implies (14.41) with f, = A(aFEP).

On the other hand, if (14.41) is satisfied, then application of the Laplace
operator to it gives A(aFFP) = f.. Substituting this into (14.42) and
comparing with (14.41) implies (14.39).

Condition (14.40) follows from (14.39) and the definitions of V' and W.

To realize how restrictive condition (14.38), or, equivalently, conditions
(14.39) and (14.40), are, we prove the following assertion.
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Lemma 3. For any function F; € HY0(Q; A), there exists a unique couple
(fe, ®,) = C, F1 € Lo(Q2) x HY?(S) such that

Fiy) =Pfl(y) —Wo.(y), yeQ, (14.43)

and C, : H"O(; A) — Ly(Q) x HY2(S) is a linear bounded operator.

Proof. We adapt here the proof scheme from [8], Lemma 5.2.

Suppose first that there exist some functions fi(y), P.(y) satisfying
(14.43) and find their expressions in terms of Fi(y). Taking into account
definitions (14.7) and (14.9) for the volume and double layer potentials,
ansatz (14.43) can be rewritten as

a(y)F1(y) = Pafe(y) — Wala®.](y), ye€Q, (14.44)

where Pa = Pla=1, Wa = W|,=1 are the volume and double layer potential
operators associated with the Laplace operator A.
Applying the Laplace operator to (14.44) we obtain that

f« =A(aF) in Q. (14.45)
Then (14.44) can be rewritten as

Wala®.](y) = Qy), y€Q, (14.46)

where
Qy) :== PalA(aF)|(y) —a(y)Fi(y), y €. (14.47)

The trace of (14.46) on the boundary gives
[— 5T+ Walla®.](y) =QF(y), yeS, (14.48)

where Wa := W)|,—1 is the direct value on S of the double layer operator
associated with the Laplace operator.

Since [—(1/2)I + WA] is an isomorphism (see, e.g., [14], Ch. XI, Part
B, Sect. 2, Remark 8) and a(y) # 0, we obtain the following expression for
D,

v.) = o[- 34Wa] QMW wes.  (ad)

Now we have to prove that f.(y), ®.(y) given by (14.45) and (14.49)
do satisfy (14.43). Indeed, the potential Wa[a®.](y) with ®.(y) given by
(14.49) is a harmonic function, and one can check that @ given by (14.47)
is also harmonic. Since (14.48) implies that they coincide on the boundary,
the two harmonic functions should also coincide in the domain, i.e., (14.46)
holds true, which implies (14.43).

Thus we constructed a bounded operator C, : HY0(Q; A) — Ly(Q2) x
H'Y/%(S) given by (14.45), (14.49), (14.47).

Lemma 3 implies that ansatz (14.38) does not cover the whole space
HYO(0; A).
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14.6.2 Integro-differential Equation (G)

In this section, we eliminate the Dirichlet boundary condition to deal with
only one integro-differential equation. Substituting the Dirichlet bound-
ary condition (14.4) into (14.19) leads to the following BDIE (G) for u €
HYO(Q; A):

Au:=u+Ru—VT u=F% inQ, (14.50)

where

FC=Fy=Pf - Wey. (14.51)
Let us prove the equivalence of the BDIDE to the BVP (14.3)—(14.4).

Theorem 10. Let f € Ly(Q), wo € HY?(S). A function u € H'(Q; A)
solves the mized BVP (14.3)-(14.4) in Q if and only if u solves BDIDE
(14.50) with right-hand side (14.51). Such a solution exists and is unique.

Proof. Any solution of BVP (14.3)—(14.4) solves BDIDE (14.50) due to
the third Green formula (14.19).

On the other hand, if w is a solution of BDIDE (14.50), then Lemma 1
implies that u satisfies equation (14.3) and W (po — u™) = 0 in Q. Lemma
2(ii) then implies that the Dirichlet boundary condition (14.4) is satis-
fied. Thus any solution of BDIDE (14.50) satisfies BVP (14.3)-(14.4). The
unique solvability of the latter is implied by Theorem 5.

The mapping properties of operators V, W, P, and R imply the mem-
bership F& € H"%(Q; A) and continuity of the operator A% in H1°(Q; A),
while Theorem 10 implies its injectivity.

Theorem 11. The operator A is continuous and continuously invertible
in HY0(Q; A).

Proof. The continuity of A% is already proved, and we have to prove the
existence of a bounded inverse operator (A%)~!.

Let us consider equation (14.50) with an arbitrary function F¢ from
HY(Q; A). By Lemma 3, F¢ can be presented as

Fy) =Pflly) —Wo.(y) yeQ,

where (f., ®.) = C,F¢ and C, is a bounded operator from H%(Q;A) to
Lo(Q) x H/?(S). Then Theorem 10 and the Corollary imply that equation
(14.50) has a unique solution u = (AP)~!(f,,®,)", where (AP)"! is a
bounded operator.

14.7 Concluding Remarks

The Dirichlet problem for a variable-coefficient PDE with a right-hand side
function from Ly(Q), and with the Dirichlet data from the spaces H'/2(S),
has been considered in the paper. It was shown that the BVP can be
equivalently reduced to two direct segregated boundary-domain integral
equation systems, one of them of the second kind. On the other hand, the
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BVP can be equivalently reduced to a united boundary-domain integro-
differential problem, or to a united boundary-domain integro-differential
equation of the second kind. It was shown that the operators associated
with the left-hand sides of all the four systems/problems/equations are
continuous and three of them continuously invertible in the corresponding
Sobolev—Slobodetski spaces.

A further analysis of spectral properties of the two second kind equations
obtained in the paper is needed to decide whether the resolvent theory
and the Neumann series method (see [16], [17], and references therein) are
efficient for solving the equations.

By the same approach, the corresponding BDIDEs/BDIDPs for un-
bounded domains can be analyzed as well. The approach can also be
extended to more general PDEs and to systems of PDEs, while smoothness
of the variable coefficients and the boundary can be essentially relaxed.

This study can serve as a starting point for approaching BDIDEs/
BDIDPs based on the localized parametrices, leading after discretization
to sparsely populated systems of linear algebraic equations, attractive for
computations [9]. This can then be extended to analysis of localized
BDIDEs/BDIDPs of nonlinear problems [18].
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15 On the Regularity of the
Harmonic Green Potential
in Nonsmooth Domains

Dorina Mitrea

15.1 Introduction

As is well known, the free-space Green’s function for the Laplace operator
A=>"_0%in R" is given by

Jj=1%3

1
—In |z] ifn=2

D(a):={ 2" (15.1)
— if n > 3,
|72
where ¢, = [(2 — n)w,] ! and w,, denotes the area of the unit sphere in

R™. This allows one to solve the Poisson problem for the Laplacian in the
whole space in integral form. More specifically, the Newtonian potential
operator

IIf(x) := /" Lz —y)f(y)dy, =xeR", (15.2)

satisfies
w:=If = Au=f inR", (15.3)

at least if f is well behaved. The mapping properties of II are well under-
stood. Essentially, this is a smoothing operator of order two on the scale
of LP-based Sobolev spaces H*P and this readily translates into mapping
properties for the solution operator f — u = IIf of the partial differential
equation (PDE) in question.

Next, take the case when the Poisson problem is considered in a bounded
domain 2 C R™. This time, boundary conditions must be imposed and we
consider the homogeneous Dirichlet boundary condition in which scenario
the PDE reads

Au=f in Q,

Tru=0 on 09,

where Tr stands for the operator of trace on 0f). Paralleling the setup
(15.2)—(15.3) corresponding to the entire Euclidean space, the solution op-
erator for (15.4) may again be expressed in integral form, namely,

(15.4)

u(z) = Gf(x) = /Qa(x,wf(y) dy, zeq,
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where G(z,y) is the Green’s function on §2, i.e., a version of (15.1) suitably
adapted to the domain Q. For each fixed (pole) = € , it satisfies

AyG(z,y) = 0:(y), ye€Q,
TrG(z,-) =0 on 09,

where ¢, is the Dirac distribution with mass at x. The Poisson problem
(15.4) is intimately connected with the Dirichlet problem for the Laplacian

Au=0 in Q,
(15.5)
Tru=g¢g on 0S.
In terms of the Green’s function, the solution operator of (15.5) is
u(x) =: PI(g) = 0y, G(x,y)g(y)doy, x€Q, (15.6)

o0

the so-called Poisson integral, where v and do are, respectively, the unit
normal and the surface measure on 9€2. In particular,

G(z,y) =T(x—y) —PI[TrI'(z — )|(y), =,y

Let us also record an alternative expression for the Poisson integral opera-
tor, based on the so-called (harmonic) double-layer potential

Dy(x) := - O, [M(z = y)ld(y) doy, =€,

and its boundary trace
TroD = %I + K,

where [ is the identity, and K is the principal-value operator

Kiy(z) :=p.v. /aQ Oy, [T(x = y)](y) doy, for a.a. x € Q.

The identity referred to above then reads
-1
Pl=Do (%I+K> , (15.7)

assuming that the inverse operator exists. Returning to the mainstream
discussion, recall that the Green’s function satisfies

G(r,y) >0 and G(z,y) =Gy,z), z,y€Q, v #y.



15. Regularity of the Harmonic Green Potential 179

The mapping properties one can expect of the operator G are inexorably
linked to the nature of the singularity in G(x,y) (located on the diagonal).
In turn, the nature of this singularity is, to a large extent, dictated by the
smoothness of the boundary of the domain Q. It is folklore that (if, say,
n > 3) G(z,y) satisfies

G(z,y) < Cle -y, z,yeQ,
and
N € C™® = |V,G(z,y)| < Clz —y|'™", =z,y€Q, (15.8)
though (15.8) may fail if 92 contains irregularities.
Estimates such as (15.8) are important for establishing mapping prop-

erties for the first-order derivatives of the Green operator and its adjoint,
i.e.,

VG(x) = /Q V.G(a,y)f(y)dy, zeQ, (15.9)

(VG) f(z) = /QVyG(Jc,y)f(y) dy, x€q. (15.10)

One way to achieve this is by invoking the celebrated Hardy—Littlewood—
Sobolev fractional integration theorem (see, e.g., [1]). Recall that if

Inf(z) :/R &dy, x eR", (15.11)

n |z =yl

stands for the usual Riesz potential operator then, for 0 < a < n,

1
Io: IP(R") — LYR™), l<p<—, == (15.12)
(0%

q

SRR
SRR

It follows from (15.9)—(15.12) that if 9 is sufficiently smooth (for example,
9Q € C7 for some v > 0 will do), then

1 1 1
VG:LP(Q) — LI(Q), l<p<n, -=-——, (15.13)
q p n
Observe that, by duality, (15.13) also yields
. 11 1
(VG)* : LP(Q) — LU(Q), 1<p<n, —=-——. (15.14)
qg p n

It is perhaps worth noting that (15.13) translates into the estimate

IVulla) < CllfllLr(o)  whenever u solves (15.4),
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whereas (15.14) corresponds to

lullzay < CllFll o)

whenever u solves
Au=divf in Q,
Tru=0 on 0f).

The extent to which the classical estimate (15.13) continues to hold for
domains with Lipschitz boundaries has been studied by Dahlberg in [2].
Recall that a Lipschitz domain is a domain whose boundary is locally given
by graphs of Lipschitz functions. Dahlberg proved that for any bounded
Lipschitz domain  C R", there exists ¢ = () > 0 such that (15.13)
continues to hold if

4/3, n=2,

l<p<pn+e, 1/g=1/p—1/n, =
p<Dn /a=1/p—1/n, p, {3n(n+3)1, n> 3.
Dahlberg also proved that the choice of p,, is sharp in the class of Lipschitz
domains. The moral is that VG continues to behave like a fractional
integration operator of order 1 but only for a more restricted range of
indices than what the classical theory would warrant.

In this paper we provide a new proof of Dahlberg’s result as well as an
extension. Our approach is conceptually different from the one in [2] and
it has the advantage of being adaptable to Neumann boundary conditions
and even systems of PDEs. To state the more general problem we study
here we need one more piece of notation. Throughout the paper, H*?()
will stand for the usual scale of Sobolev spaces on €2 of smoothness s € R
and integrability p € (1,00). The issue we have in mind is the boundedness
of the Green potential operator in the context of Sobolev spaces

1
G:H P(Q) - H'™9(Q), 1<p<n, ria , (15.15)

1
n

SRR

for a bounded Lipschitz domain 2 in R™. The question is to determine the
range of indices p, s for which the operator (15.15) is bounded. In this new
formulation, the problem solved by Dahlberg corresponds to taking s =0
in (15.15).

Let us describe in greater detail the main idea behind our approach.
The departure point is an identity relating the operators G and PI to the
effect that ~ ~

Gf =11(f)|, — PI[TrII(f)], (15.16)

where f is a compactly supported function in R™ such that f |o= f. As
discussed in the first part of this section, the mapping properties of the
assignment f — II(f) are well understood. Regarding the second operator
appearing in (15.16), we intend to employ the factorization implicit in the

diagram
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H Q) B @ —H@ - B @
\ PI
Het@)  (15.17)
PITrIT] "
s He)
where the hook-arrows denote embeddings and p% =1_ % In order to

be able to successfully carry out this program, we mugt identify all pairs
of indices s, p for which there exist «, ¢ such that all operators in (15.17)
are well defined and bounded. The embedding results are, of course, well
understood. The trace operator (for Lipschitz domains) has been treated
in [3]. Finally, the mapping properties of the Poisson integral are handled
based on the identity (15.7). For this segment in our analysis we rely on the
results proved in [4] and [5] for layer potentials acting on Sobolev—Besov
spaces.

The plan of the paper is as follows. In Section 15.2 we state the main
result pertaining to the boundedness of (15.15) and in Section 15.3 we
review a number of preliminary results which are useful for us. Section 15.4
is devoted to the proof of our main result.

15.2 Statement of the Main Result

As mentioned before, we denote by H*®P the usual scale of Sobolev spaces
of smoothness s € R and integrability p € (1,00). These are defined in R"
with the help of the Fourier transform and on 2 via restriction. Recall that
the Sobolev space with a negative smoothness index can also be defined

by duality. In particular, H=5?(Q) = (Hb"”I’I(Q))*7 where 1% =1- % and
Hy?(€) is the space of distributions in H*P(R™) with support contained
in Q (see [6]). In order to state the main result of our paper we need to
define a family of regions Q(n, ) in R?, depending on n € N, n > 2, and a
parameter € > 0. These are as follows.

The region Q(2,¢e) consists of points of the form (s, %) in R? whose
coordinates satisfy the inequalities

1 1 1 1
—§<SS—§+€, §—S<;<1,
1 1 s 3 € 1
_§+€<S§§—€, —§+Z—§<§<1,
1 1 1 1
§—€<SS§+E, §<;<1,

1 1 1 s 5 €
§+€<S<1, §<*<*§+Z+§.
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The region Q(2,¢) is the shaded region in Fig. 1. The quadrilateral with
vertices (—3,1), (0,3), (1,3), and (1,1) corresponds to the case e = 1/2.

l/p A
(-1/2,1) 1 (1/24€,1)
(—1/2+¢,1-¢) (1,3/4+¢€/2)
(03/4-£12) 12 T (12-e112) (1,172)
| ! ! >
T T !
-1/2 172 1 s

Fig. 1. The region Q(2,¢).

When n > 3, the region Q(n,e) consists of points (s, %) in R? whose
coordinates satisfy the inequalities

1+ <s< -1+, —s—l—%<%<17

bti<sso, —j4ieigilcl

0<s<e max{p, -2+, +5-5<;<1,

e<s<l1, max{;,—S+ L +5-5}<i<—-5+1+3.

The region Q(n,¢) is the shaded region in Fig. 2. The quadrilateral with

vertices (—14 1,1), (0, 1), (1,2), and (1,1) corresponds to the case when
e=1.

1/p“

(=1+1/n,1) 1| (&1)

(1,2/3+¢/3)
(~1/24€ /2,1/n+1/2-€ 12)

(0,1/n+1/3—¢/3) (1,113-¢/3)

1/n

-1 1 §

Fig. 2. The region Q(n,¢).

We are now ready to state our main theorem.
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Theorem 1. For each 2 bounded Lipschitz domain in R™, n > 2, with
connected boundary, there exists ¢ = €(Q) > 0, e € (0,1] if n = 2 and
e € (0,1] if n = 3, such that the operator

G: H*P(Q) — H'™>7 (Q) (15.18)

is well defined, linear, and bounded whenever

1 1 1 1
(s, 7> € Q(n,e) and —=—-——.
p p p n

Moreover, when 0Q € C' one can take € = % ifn=2ande=14ifn>3.

Remark 1. If we set s = 0 in (15.18) we recover the LP — L7 estimates
proved by Dahlberg in [2] (see the discussion in the Introduction).

Remark 2. A result similar in concept is valid for the case of (homoge-
neous) Neumann boundary conditions.

The proof of Theorem 1 is carried out in Section 15.4.

15.3 Prerequisites

In this section we recall some basic definitions and summarize a number of
technical prerequisites which will be used in what follows. We shall retain
the notation and the conventions introduced so far.

Fix a bounded Lipschitz domain © C R™ and let L?(92) stand for
the Lebesgue space of measurable, pth power integrable functions on 0f).
Also, let LY (9€) denote the Sobolev space of functions from LP(92) whose
tangential gradient has LP? components.

Next, for 0 < s < 1, 1 < p,q < oo, denote by B?-2(9f) the usual scale
of Besov spaces over 0f) with smoothness s. By real interpolation,

(LP(0Q), LF(0))y, = By?(09), 0<0<1, 1<p,q<oo.

Besov spaces on 02 with a negative smoothness index can be introduced
via duality. Specifically, if 0 < s < 1, 1 < p,g < o0, 1/p+1/p' = 1,
1/¢+1/q =1, then we set

BY(00) = (B (09)) .
It is well known that the trace operator
Tr: H*P(Q) — BY?,(89), 1<p<oo, ;<s<i+]1,

is well defined and bounded. See, e.g., [6] and [7] for references and more
details.
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For € > 0, we define the following two regions in R?:

R! := the set of points inside the hexagon with vertices at

(070)7 (% +€70)7 (1’% - 5)7 (17 1)7 (% - 1)7 (07 % +€)7
Rg := the set of points inside the hexagon with vertices at
(0,0), (£,0), (1,3 —3e), (1,1), (1 —¢,1), (0,3 + 3e).

Recall the Newtonian potential from (15.2) and the Poisson integral oper-
ator (15.6).

Theorem 2. For each bounded Lipschitz domain Q) in R™, n > 2, whose
boundary is connected, the following hold.
(1) The operator

I1: Hy*P(Q) — H*>75P(Q)
is bounded for each 1 < p < 0o, 0 <
) € (0,

(2) There exists € = (09
n > 3 such that the operator

§<2
% for n=2 and € = £(00) € (0,1] for

PI: BP?(0Q) — H* 57(Q)

is well defined and bounded whenever (s, ) € RL for n =2, and whenever
(s ,;) € R? forn > 3.

Proof. The fact that the Newtonian potential is a bounded operator in the
context of (15.1) follows from classical Calderén—Zygmund theory, duality
and interpolation. The fact that the operator in (15.2) is well defined and
bounded has been proved in [5] for n = 2 and in [4] for n > 3, based on the
integral representation (15.7).

15.4 Proof of Theorem 1

We start with f € H=*P(Q), for some —1 < s <1, and 1 < p < n. Then,
the solution to (15.4) can be formally written as

w=T1I(f) |o —PI {TrH(f)} , (15.19)

where f € H~—*P(R™), has compact support, and satisfies f|Q = f.
The goal is to show that there exists & > 0 such that the right-hand
side of (15.19) is well defined and contained in H'~*? (Q) for all (s, ;) €

Q(n,e), where p% = % — 1 From Theorem 2 it follows that TI(f f) o€

H?=5P(Q) for all indices s and p as above.
The task at hand is to inspect (15.17) and analyze each operator in this
diagram. The first horizontal arrow (essentially the Newtonian potential)
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has already been discussed. The second horizontal arrow in the diagram
(an inclusion) is well defined provided

2—s>a and — =5 (15.20)

n

3R

SE
D =

The third arrow (a trace operator) is well defined whenever
s<a<l+og. (15.21)

The first vertical arrow is the operator PI. By Theorem 2, there is ¢ > 0
such that this is well defined and bounded between the given spaces if

(o -

) €ERL for n=2, (15.22)
(=3
q

) €RZ for n>3. (15.23)

Q==

Finally, the last vertical arrow (an inclusion) is well defined provided

1 _ 1-=s
p* n

a>1—-—s and

(15.24)

=
3Q

Let us combine (15.20)-(15.24) above, for € > 0 as in Theorem 2. For each
pair (s,%) with -1 <s<1,1<p<mn, wesett:=2—s >0 (this is done
in order to simplify the exposition that follows). Then we should have

1<t<3, t-1<a<t, (15.25)

where the second set of inequalities in (15.25) is equivalent to the first
conditions in (15.20) and (15.24). The last condition in (15.24) is a conse-
quence of (15.20) and the definition of p*.

The condition (15.21) is equivalent with (a, %) belonging to the region
between the lines y = x and y = = — 1, while based on Theorem 2, the
conditions (15.22)—(15.23) hold if and only if («, %) belongs to the hexagon
H? for n =2 and to the hexagon H?2 for n > 3 (see Fig. 3 and 4).

Y

L+ (3/2—¢,1) (2,1)

(1/2+€,1/2+¢ )

(3/2—-¢,1/2—¢)

| | |
T T

1
T
0 1240 5

|

Fig. 3. The region H..
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4 @-2l) __ @1
(1/2+€/2,1/2+€/2)

(3/2—€/2,1/2—¢/2)

Il
€0 ‘ ‘

Fig. 4. The region HZ2.
The last condition in (15.20) is equivalent to the requirement that

(a, %) belongs to the line through the point (t7 %) and of slope %

In particular, if for a fixed (¢, %), we select a point («, %) on the line of

slope 1 and passing through the point (¢, %), which lies to the left of (¢, 1%),
then the conditions in (15.20) are satisfied.

Case 1: n = 2.

©.1/q)  (@l/p) y=x-3/2

y=x/2—1/4-€ /2

1 (/2-¢.1) A}
(1/2+8,1/2+¢ )
i y=112
y=x/2+1/4+ €12 (r2-e1i2-e)
A | | |
y=x (112+0) /] ) 3 X

y=x-1
Fig. 5.

If we take a point (¢, %) inside the region bounded by the lines y = 1,

y=z-1l,y=2% y=3r—1—< andy=2— 2 (see Fig. 5), then clearly

1 <p<2,1<t<3. Also, there exists a point (c, %) on the line of slope %
through (¢, %) such that t—1 < a < t and (a, %) € H!. The same is true for
the points (t, 1%) on the line y = x—1 having % < 1% < 1. Hence, for all these
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points (t, %) we can find (a, %) satisfying (15.20)—(15.24) with s = 2 — 1.
On the other hand, if (¢, %) is taken inside the region bounded by the lines
y:l,y:%er%Jr%,x:l,y:%, and y = x — 1, we can take a = ¢
and ¢ = p and again (15.20)—(15.24) are verified when s = 2 —¢, and hence
the solution (15.19) is in H'~?"(Q). Now if we apply the transformation
(z,y) — (2—x,y) to the region bounded by thelinesy =1,y = 2z +1+5,
r=1y= %, y= lx— i —5,and y = z— 3, the resulting region is Q(2, ¢).
What we have proved is that for (s, f) € Q(Q €), the operator (15.18) is
bounded.

Case 2: n > 3.

The main ideas of the proof are similar to those in the case n = 2. This
time we have to analyze the region shown in Fig. 6.

y A
(o,1/q)

y=xoy G Y=x—2+1/n
/ @& 1)

1 7 y=x/3+1/n-1/3-€/3

(1/2+€/2,1/2+¢/2)
y=x/n—1/n+1/3-€/3

y=1/n
| | | |
T T T T gl
y=x/3-¢/3 (&0 ! ) 3 X
y=x
Fig. 6.
Whereas the lines y = 1 and y = fx = + 3 — £ do not intersect in

our Fig. 6, that might change dependlng on the values of n and . If we
take a point (¢, ;) inside the region bounded by the linesy =1,y =2 — 1,

y=itr-Sy=Lte-Ll4l_cy=—dp+l_1l_<candy=a-2+1

n

with 1 < p < n then clearly 1 <t < 3. Also, there exists a point (a, q)
on the line of slope % passing through (¢, %) such that t — 1 < a <t and
(v, 1) € H2 The same is true for the points (¢, l) on the line y =z — 1
havmg s—£ < < 1 and for the points (¢, 1) on the line y = 2 — £ having
é £ < ; S % — 5. Hence, for all these points (t, 117) we can find (a, q)
Satlsfylng (15.20)—(15.24) with s = 2 —¢. On the other hand if (¢, l) i

taken inside the region bounded by the linesy =1, y = fx + 2 —|— s =1,
y=zsx—5,andy =z —1, Wecantakea—tandq—pand agaln (15 20)

(15. 24) are verified when s = 2 — ¢ and, hence, the solution (15.19) is in
H'=%?"(Q). Applying the transformation (x,y) — (2 — z,y) to the region
boundedbythelinesyzl,y:%x—l—%—l—%,m:l,y:%x—%—k%—%,
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y = %x +o—-3—5andy=x—-2+ %, the resulting region is Q(n, ).
What we have proved is that for (s, 1) € Q(n,¢), the operator (15.18) is

p
bounded.
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16 Applications of Wavelets
and Kernel Methods
in Inverse Problems

Zuhair Nashed

16.1 Introduction and Perspectives

In many areas of applied sciences, engineering, and technology there are
three problems dealing with data and signals: (i) data compression, (ii) sig-
nal representations, and (iii) recovery of signals from partial or indirect in-
formation about the signals, often contaminated by noise. Major advances
in these problems have been achieved in recent years where wavelets, mul-
tiresolution analysis, and kernel methods have played key roles. We con-
sider problem (iii) and provide glimpses of specific contributions to inverse
and ill-posed problems.

Inverse problems deal with determining, for a given input-output sys-
tem, an input that produces an observed output, or determining an in-
put that produces a desired output. In terms of an operator T acting
between, say, two normed spaces X and Y, the problem of solving the
equation T'(z) = y for given data y € Y is a canonical example of an
inverse problem. Typically, inverse problems are ill posed. Important ex-
amples of ill-posed inverse problems include integral equations of the first
kind, tomography, and inverse scattering. Signal analysis/processing deals
with digital representations of signals and their analog reconstructions from
digital representations. Its principal tools are sampling expansions, filters,
transforms, and, more recently, wavelets. Image analysis deals with prob-
lems such as image recovery, enhancement, feature extraction, and motion
detection. Medical imaging is an important branch of image science and
deals with image analysis in medical applications.

Two or three decades ago, the common thread between inverse problems,
signal processing, and imaging problems was rather tenuous; these fields
appeared dissimilar in their point of view, scope, and intent. Researchers
in one of these fields were often unfamiliar with the other two areas. This
situation has changed drastically in recent years, and there is now signif-
icant interaction among these fields. This is partly due to some of the
unifying common concepts and tools that are used in these fields (such as
expansion theorems, wavelets, certain function spaces, etc.) and the impact
of functional analysis, harmonic analysis, and computational mathematics
on recent developments. Some perspectives on these interactions can be
found, for example, in [12], [18], and related references cited therein, which
also contain some papers on applications of wavelets in these areas.
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The common thread among the areas of inverse problems, signal anal-
ysis, and image analysis is a canonical problem: recovery of an object
(function, signal, picture) from partial or indirect information about the
object (often contaminated by noise). Both inverse problems and imag-
ing science have emerged in recent years as interdisciplinary research fields
with profound applications in many areas of science, engineering, technol-
ogy, and medicine. Research in inverse problems and image processing
has rich interactions with several areas of mathematics, and strong links
to signal processing, variational problems, applied harmonic analysis, and
computational mathematics.

Series expansions and integral representations of functions and opera-
tors play a fundamental role in the analysis of direct problems of applied
mathematics—witness the role of Fourier series, power series, and eigen-
function expansions associated with self-adjoint linear operators, and the
role of integral representations in potential theory, boundary value prob-
lems, complex analysis, and other areas.

Expansion methods also play a useful role in certain inverse problems
(see, for example, [17], on which this exposition is partly based). Two
important problems are (i) the recovery of a function from inner products
(moments), and (ii) the recovery of a function from its values on a subset of
its domain. We consider as examples wavelet sampling solutions of ill-posed
problems, and wavelet solutions of moment problems. For perspectives and
applications on (i), see [15], [30], [33], [35], and [36]. For perspectives and
various results on (ii), see [4], [5], [10], [13], [22], [28], [29], and [34].

To motivate our presentation, we first consider two simple recovery prob-
lems for a function f belonging to a function space V of dimension n. Let
{u1,ug,...,un} be a basis for V. Then f has the unique representation
f(z) = >, ciui(x). The form of the coefficients ¢; and the ease of their
computation depend on the type of recovery problem considered, and the
choice of a basis that would be most convenient for computation.

(i) Recovery of a function from inner products (moments). If
we know «; := (f,u;), then the ¢; are the solutions of the system

ZCZ‘<U1',U]‘>:O¢J‘, j:l,...,n.

In particular, if {u1,...,u,} is an orthonormal basis, then ¢; = (f,u;),
and so we have the Fourier expansion

Z; frug)ug(x (16.1)
iz

(ii) Recovery of a function from its values on a subset of its do-
main. If we know f(¢;),j =1,...,n, then the ¢; are uniquely determined
from the system

> ciui(ty) = f(t;), j=1,....n.
=1



16. Wavelets and Kernel Methods in Inverse Problems 191

Then we obtain the expansion

n

F@&) =" fltui(t), (16.2)

i=1

which may be viewed as a Fourier-type expansion in terms of the discrete
orthonormal sequence {u;(t;)}}';_;. This is a finite-dimensional version of
a sampling expansion in signal processing.

Both forms, (16.1) and (16.2), are special cases of the expansion

ft) = Z Li(f)ui(t),

where the [; are (continuous) linear functionals. The extensions to infinite-
dimensional problems lead to Fourier series and Shannon’s sampling theo-
rem, as examples.

The problem of reconstruction (recovery) of a function in an infinite-
dimensional space (such as a finite-energy signal) from partial or indirect
information about the function arises in many areas of applied mathe-
matics, and can be viewed as an inverse problem. Examples of recovery
problems from partial information include

(a) the sampling problem: given f(t,), n € N, construct f;

(b) the extrapolation problem: given f(t) for t € T, extrapolate f to a
larger domain;

(c) given f(t,) and f'(t,) for a set of points {t,}, construct f.

Clearly, these problems do not have a solution in general. They are
classical problems in signal analysis and approximation theory.

We consider the role of a reproducing kernel Hilbert space (RKHS) in
such problems. We recall that a Hilbert space H of functions f on an
interval T is said to be an RKHS if all the evaluation functionals E;(f) :=
f@t), f € H, for each fixed t € T, are continuous. Then, by the Riesz
representation theorem, for each t € T there exists a unique element k; € H

such that
f&)=(f kg, feH. (16.3)

Let k(t, s) := (ks, ki) for s,t € T. Then ks(t) = k(t, s), which is called the
reproducing kernel of H. It is clear that every finite-dimensional function
space V is an RKHS with reproducing kernel k(s,t) = > 1" u;(s)u;(t),
where {u;}_, is any orthonormal basis for V.

If H is a separable Hilbert space with reproducing kernel k(t,s) and
orthonormal basis {u,}52 ;, then

n

Kt s) = > ui(t)ai(s),

i=1

the series converging absolutely. Note that Lo(7") is not an RKHS, while
the subspace of all functions in Lo (T') which are absolutely continuous and
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whose derivatives are in Ly(7') is an RKHS under the appropriate inner
product. Ly (T) contains many interesting subspaces that are RKHS. Basic
properties of RKHS related to applications in this presentation can be
found in [1], [11], [19], and [24].

16.2 Sampling Solutions of Integral Equations of the
First Kind

Fredholm integral equations of the first kind

b
(Kz)(t) = / K(t, 5)2(s)ds = (1) (16.4)

are notoriously difficult to solve. The reason is that in most cases, solving
the equation is an #ll-posed problem. It may not have a solution, and even
if it does, the solution does not depend continuously on the data.

The difficulty is compounded if the data y(t) are not known exactly but
only approximately for a discrete set of ¢, and, moreover, are contaminated
by noise. That is, instead of (16.4) we have to solve

b
Yi :/ K(t;,8)x(s)ds + €, i=1,2,...,n, (16.5)

where ¢; is a random variable of noise.

A number of approaches are available (see, for example, [3], [8], [9], [14],
[16], and [19]), the most popular of which is regularization (see [8], [9], [20],
and [27]). However, most of them seem to suffer from either slow conver-
gence or a tedious asymptotic analysis to determine an optimal value for
a regularization (or related) parameter. There is a technique, due princi-
pally to Stenger (see [25] and [26]), which is used to solve certain integral
equations numerically and whose rate of convergence is exponential. This
technique uses cardinal series and has been applied to a number of different
integral operators, most of which, however, are not compact.

Fortunately, a number of new results have appeared recently (such as [2],
[22], [30], and [34]) which will enable us to use signal analysis techniques for
a wider class of problems. These may be coupled with an older approach
involving problems such as (16.4) and (16.5) in a reproducing kernel Hilbert
space setting (see [19], [20], [21], and [31]).

In this section we describe an approach to the solutions of inverse and ill-
posed problems considered by G.G. Walter and the author. The approach
uses general sampling theorems in RKHS developed in [22].

Rather than attempting to solve (16.5), we use the standard engineering
approach and replace the discrete values {y;} by the impulse train

y*(t) = Z Yyid (t — i), (16.6)
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where d(t — i) is the Dirac delta “function” (impulse) at ¢ = 7. Both the
domain and range of the integral operator in (16.4) are assumed to be
RKHSs with reproducing kernels P and @, respectively, which we denote
by Hp and Hg. (This assumption is satisfied in many problems of interest.)
We also suppose that Hg is a closed subspace of the Sobolev space H !
(so we can relate y to y* as in [22]).

Our proposed procedure is as follows:

(1) project the data y* into the range space Hg;

(ii) approximate the projected function Qy* by a sampling series;

(iii) solve the problem for the partial sums of the sampling series with a
sampling series in Hp;

(iv) find the resulting error and establish its order.

That (i) and (ii) are possible is shown in [22]. Step (iii) is feasible if the
reproducing kernel has isolated zeros. Then, as shown in [22], {Q(t,,t)}
and {P(s,, s)} are orthogonal sequences.

The integral operator K in (16.4) maps P(sy,s) into K(t,s,). If we
expand = with respect to {P(sy, s)}, we obtain

and, similarly,

Hence, we must solve

Zy tn,t) _ ~ S s t K(tsn)
Qltn,tn)

But at t = ¢,,, we have

Y(tm) = Z fﬁ(%)m,

n

so z(s,) may be obtained by solving a linear system whose matrix is

V]!

The error calculations may be quite complex. However, some types of
errors have been considered in [22]. The procedure can also be extended to
treat (more abstract) operator equations acting between two RKHSs, and
to determine numerically least-squares solutions when ¥ is not in the range
of the operator, using the general framework of [14], [19], [20], and [21].
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In summary, the proposed procedure is to attach a semi-discrete (or mo-
ment discretization) version (16.5) of (16.4) by using the associated impulse
train (16.6). This is projected onto the RKHS Hg, and is then approx-
imated by the partial sums of a sampling series. The problem is finally
solved for these partial sums and the error found and compared to other
methods.

16.3 Wavelet Sampling Solutions of Integral
Equations of the First Kind

We conclude our presentation by considering wavelet sampling solutions of
(16.4)—(16.5). Associated with each RKHS Vi C L?(R) there is a sequence
{V,.} of dilation spaces

Vieir={f € L*(R) : f(z/2) € V;}, i=0,1,....

Clearly, each V; is an RKHS. If V;;; D V;, we obtain a multiresolution
ladder
VoCcWViC...CV;CVigy C...C LA(R).

This is the setting for wavelet analysis [6]. The initial space Vp is chosen
as the closure of the span of translates of the scaling function ¢(x). The
reproducing kernel for this space is

kwy) = Y ox—n)o(y—n),

where {¢(- —n)} is an orthonormal system. These scaling functions satisfy
a scaling equation

() = Z crd(2x — k), {cn} € 2.

The “mother wavelet” associated with ¢ is given by

dla) =Y (1) exp(2z + k — 1),

Its translates form an orthonormal basis of the orthogonal complement Wy
of Vp in Viq; that is, Vi = Vi @ W7 and

Yj(x) = 272202 — k)

form an orthogonal basis of L?(R). For the classical Paley—Wiener case, the
space Vj is the space of m-bandlimited functions and ¢(x) = sinc rz. Then
V1 is the space of 27-bandlimited functions and W is the set of functions
whose Fourier transforms have support in [—27, —7) U [m, 27).

We now apply the sampling solution procedure to (16.4) or (16.5) but
restrict consideration to Hg, which are wavelet subspaces. These subspaces
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are usually associated with a multiresolution analysis, a nested sequence
{V,n} of RKHSs contained in L?(R) such that

L.CcVacVycWic...cV, C...c L*R).

Each of these subspaces has an associated sampling theorem under very
broad hypotheses (see [30] and [22]) and fits the theory developed in our
previous work. A similar approach in a wavelet context has been considered
by Donoho and Johnstone, who in a series of papers (see, for example, [7])
have attacked the problem (16.5) by first projecting (16.6) onto V,,, but
then using a “shrinking” procedure to change the wavelet coefficients. Their
method is based on a statistical optimization technique and works best if
{€;} is white noise. It uses the sample values {y;} as an approximation to
the wavelet coefficients. Our method, because it uses the sampling series
rather than the wavelet series, is exact when the noise is zero and y € V,,,.
It also works when the {¢;} are not uniformly distributed since nonuniform
sampling exists in some wavelet subspaces (see [2], [30], and [32]).

RKHS methods have been effectively developed for the simultaneous reg-
ularization and approximation of ill-posed integral and operator equations
(see, for example, [20]). RKHS methods can also be coupled with other
approaches to improperly posed problems, as described in the classification
given by Payne [23]. The proposed approach should increase the effective-
ness of the RKHS approach since sampling ezpansions (with derived error
bounds) in wavelet and reproducing kernel subspaces will replace the in-
tegral representations. The interlocking in the areas of inverse/ill-posed
problems, signal analysis, and moment problems will advance all these ar-
eas.
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17 Zonal, Spectral Solutions
for the Navier—Stokes Layer
and Their Aerodynamical
Applications

Adriana Nastase

17.1 Introduction

The starting point for this paper is the partial differential equations (PDESs)
of the three-dimensional stationary, compressible Navier—Stokes layer
(NSL), without any simplifications, as given in [1] and [2]. The new zonal,
spectral solutions proposed here for the NSL’s PDEs are useful for the
computation of the flow over flattened, flying configurations (FCs). Let us
introduce a new spectral coordinate, namely:

n = (z3 — Z(x1,22))/0(1,72).

Here Z(x1,x2) is the equation operator of the FC, §(x1,z2) is the thick-
ness of the NSL, and the coordinate x3 is measured perpendicular to the
planform of the FC. The spectral forms of the axial, lateral, and vertical
components ug, vs, and ws of velocity, the density function R = In p, and
the absolute temperature T" are, as in [3]-[5],

N N N
Us = Ue E un', Vs = Ve E v’y Ws = We E wn’, (17.1a~c)
i=1 =1 =1

N N
R=Ry+Re—Ry)Y rn', T=Ty+(Te—Ty)> ti'. (17.2ab)
i=1 =1

The exponential law of the viscosity p versus the absolute temperature
T and the physical equation of an ideal gas for the pressure p used here are

7™
T} , P=R,pT =R,el"T. (17.3a,b)

M= Koo {
Here, R, is the universal gas constant, To, and pi are the values of T
and p of the undisturbed flow, ny is the viscosity exponent, R, and Ty,
are the given values of R and T at the wall, u., ve, we, R, and T, are
the values of w, v, w, R, and T at the NSL’s edge, and u;, v;, w;, 7,
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and t; are free spectral coefficients, which are determined by satisfying the
NSL’s PDE and the boundary conditions at the NSL’s edge. The inviscid
potential flow over the FC, obtained after the solidification of the NSL, is
used here as outer flow (instead of the parallel undisturbed flow used by
Prandtl in his boundary layer theory). The boundary conditions on the
FC (at n = 0) are automatically satisfied. The boundary conditions for the
velocity components at the NSL’s edge (at 7 = 1) are written in a special
explicit form, as in [3]-[5], and those of the absolute temperature 7" and of
the density function R are written in implicit form:

N-3 N-3
UN—2 = Qo,N—2 + E Qi N—2U;, UN-2 = QoN—2+ E Q; N—2 Vg,
i=1 i=1
N-3 N-3
UN-1 = Qo,N—1 + g Qi N—1U;, UN-1= Qo N-1T1 g Q; N—1 Vg,
i—1 i=1
N-3 N-3
uN = oqo,N + g Q; N Ui, UN = Qo N T E QN Vi,
i=1 =1
N-1
wWN = Yo,N t+ E Yi,N Wi,
i=1
N N
E =1, E t; =
i—1 i=1

(17.4a-i)

If the spectral forms of the velocity’s components are introduced in the
NSL’s PDE of impulse, the boundary conditions at the NSL’s edge are
eliminated and the collocation method is used; the spectral coefficients are
obtained by iteration from the equivalent quadratic algebraic system

N-3 N-3

Z Ui |: Z (A’Ejlll Uj + B'ij ) Z ngk w]:|
: —

=1 Jj=
N-3 N-1
=D + (m>m+3m >+ O wi,
i=1 i=1
N-3 N-3
0 »
w[ (A0 s + B v;) + Z 2w }
i=1 =1
N-3 N-1
o S (e o)+ S e,
=1 i=1
N-3 N-3 N—1
3 3 3
| X (8% B ) + X 0w
i=1 Jj=1 j=1
N-3 N-1
~(3 3 ~(3
- D 4 (Al(, Vu; + B vz> + ) w,
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with slightly variable coefficients. These NSL solutions are reinforced be-
cause they have correct asymptotic behavior along singular lines such as
subsonic leading edges, wing/fuselage junction lines, and wing/leading edge
flaps junction lines, a correct last behavior at infinity, and, for the super-
sonic flow, they also satisfy the boundary condition on a characteristic
surface. These zonal, spectral solutions are useful for the qualitative anal-
ysis of the asymptotic behavior of the NSL’s PDE in the vicinity of their
singular points, for the determination of the friction drag coefficient of FC,
and for the global optimal design of the FC shape.

17.2 Qualitative Analysis of the Asymptotic
Behavior of the NSL’s PDE

The NSL’s impulse equations are quadratic algebraic equations (QAESs)
with variable coefficients, namely:
M ¢ M
k k k
3 { ) XX + 2080 Xi | +al) e =0 (17.5a)
i=1 bj=1

In each QAE, only the free term a; = ag\ljl)+1,M+1 depends on the pres-
sure at the edge of the NSL and, therefore, has a greater variation. In
addition, the free term of a kth QAE is systematically varied and all the
other coefficients are maintained constant. The canonical form of the kth

QAE is
M
SR XL2 +af =0, (17.5b)
i=1
In the QAE (17.5), the free term is aj] = Ay/d, where 0y is the dis-
criminant and Ay the great determinant of this QAE, given by

(k) (k) (k)

W oo
Ay Aoy .- Qg
5k = . )
k k k
a§\4?1 agw?z o aS\/[?M
k k
agﬁ) ag) e ag,])\/[ a§,1)w+1
k k k k
agl) aéz) s ag,z)w ag,J)\/IJ,-l
Ap=| : : : ;
k k
agw?l ag\/l?2 T ag\]}?M GS\Z?M+1
(k) (k) k k
Arfy11 Opy12 - GSM)H,M CL§\4)+1,M+1
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)\Z(-k) are the eigenvalues of the QAE, obtained as solutions of its character-
istic equation
(k)
aﬁ) - A a(lg) . a1 m
(k) (k) (k)
a A5y — A ... a
A, = 2.1 22 . 2.,M o,
(k) (k)
A pro 0 a%?M -

and X/ is the canonical system of coordinates of this QAE, obtained from
the initial system X; of coordinates after successive translation and rota-
tion. The canonical form of the kth QAE (17.5) is used for the qualitative
analysis and the visualization of the asymptotic behavior of the initial kth
QAE, in the vicinity of its critical point. The geometric visualization in the
M-dimensional space of the independent spectral coefficients u;, v;, w; is
presented in the form of hyperellipsoids if all the eigenvalues \; are of the
same sign, and hyperhyperboloids if one or more eigenvalues are of different
sign. The character of each QAE remains unchanged during the variation
of its free term (because they do not enter in the discriminant ) and the el-
liptic and hyperbolic equations reach their critical points, located at their
centers. The critical value ap = a. is obtained from the linear equation
A = da. + d = 0 which, for elliptic and hyperbolic QAEs, has a unique
solution (because § # 0). The asymptotic behavior of the elliptic and hy-
perbolic QAEs in the vicinity of their singular points is very different and,
therefore, the qualitative analysis and the visualization of this behavior in
the vicinity of singular points will be treated separately in what follows.

If the free term of the elliptic QAE is systematically varied, the QAE is
visualized in the form of coaxial hyperellipsoids of decreasing sizes if the
free term a = ay, increases; for the critical value a = a., they degenerate
into one point. For a > a., the coaxial hyperellipsoids collapse. The
visualization is made in sections for a space of dimension M = 2. The
elliptic QAE chosen as an example for M = 2 is

Fy =322 +5y* + 4oy — 62 — 3y +a = 0. (17.6)

The canonical form of the equation (17.6), after translation and rotation,
is
Fr= 2"+ 2y +d" =0, o =A/5. (17.7)

The determinants d; and A; of this QAE are
61=11, Ay = 1(44a—135),
and the eigenvalues \; are of the same sign:

A\ = 1.764, Ao = 6.236;
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consequently, equation (17.6) is elliptic. The critical value of the free term
of equation (17.6) (a = a. = 3.068) is obtained by cancelling the great
determinant A; = 0.

Y Fy = 3x8+5y'2 +4xy—6x—3y+a =0
4 Sy = Ax® + 0y + 2" =0
A, = 1764
34 Az =6.236
a''= A8

10 ==

-2 | -1

—3

-4

L L I |
- 4 -3 -2 -1 0 1 2 3 4 5 6 7 8 9

Fig. 1. The collapse of the coaxial ellipses Fi for M = 2.

If the free term a in the equation (17.7) is systematically varied from
—00 to 400, then for a < a., the canonical equations F; = 0 are visualized
in the form of coaxial ellipses (Fig. 1) centered at C(z" =y = 0), which
shrink to their common center C; for a = a., = 3.068, the corresponding
ellipse degenerates into one point; and for a > a, the ellipses collapse. A
black point occurs for a = a..

If the free term b = aj, of the hyperbolic QAE is systematically varied,
then the QAE is visualized in the form of coaxial hyperboloids. For b = b,
these hyperhyperboloids have a saddle point, i.e., they degenerate into
their common asymptotic hypersurface and, as b varies from b < b, to
b > b., the coaxial hyperhyperboloids are jumping from one side of their
asymptotic hypersurface to the other. Below, the qualitative analysis and
the visualization are made in sections for a space of dimension M = 2.

The hyperbolic QAE chosen as an example for M = 2 is

Fy =42® + Ty* + 122y — 42 — 5y + b = 0. (17.8)
The canonical form of this equation, after translation and rotation, is
Fy=Ma"? 4 2y +0 =0, V' =0A7y/5).
The determinants do and Ao of this QAE are
09 =—8, Ay=-8b+17,

and the eigenvalues \; are of opposite sign: A\; = —0.685, Ay = 11.685;
therefore, equation (17.8) is hyperbolic. The critical value (b = b, = 0.875)



204 A. Nastase

of the free term of this equation is obtained by cancelling the great deter-
minant Ay = 0.

Y| Fp=4x 47y +12xy—4x—5y+b = 0

6 S=ax®+ay?+ b =0

5 A, = —0.685
Ay = 11.685

4 b'=4a/6

e 3

7 -6-5-4-3-2-10 1 5 3 456 7 8 9 10
Fig. 2. The jump of the coaxial hyperbolas F5 for M = 2.

If the free term b in equation (17.8) is systematically varied from —oo
to +o00, then for b < b., the canonical equation Fy, = 0 is represented
in the form of coaxial hyperbolas with two sheets (Fig. 2), centered at
C(z"” =0, y"” = 0), which approach their common, intersecting asymptotic
lines; for b = b, = 0.875, the corresponding hyperbola degenerates into its
asymptotic lines; and for b > b., the coaxial hyperbolas jump in the other
pair of opposite angles of their intersecting asymptotic lines and move away
from them. A saddle point occurs for b = b..

17.3 Determination of the Spectral Coefficients of
the Density Function and Temperature

The continuity equation is written in a special form by using the density
function R = Inp. This equation, which is nonlinear in p, is linear in
R. If the relations (17.1a—c) and (17.2a) are substituted in the continuity
equation and (17.4h) and the collocation method are used, then the spectral
coefficients r; of R are obtained only as functions of the velocity’s spectral
coeflicients u;, v;, and w;, by solving the linear algebraic system

N
Zgipri:’y;oa p:1727"'7N'
i=1

The coefficients g;, and 7, depend only on the velocity’s spectral coeffi-
cients. Similarly, if the relations (17.1a—c) and (17.2b) are used and the
viscosity p, computed from the exponential law (17.3a), and the pressure
p, computed from the physical equation of gas (17.3b), are substituted in
the temperature’s PDE, and if (17.41) and the collocation method are also
used, then the spectral coefficients ¢; of the absolute temperature T are
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expressed only as functions of the spectral coefficients of the velocity by
solving the transcendental algebraic system

N
> hipti+hop (T™), =0, p=1,2,...,N.
=1

The coefficients h;p, hop, and 6, depend only on the velocity’s spectral
coefficients.

17.4 Computation of the Friction Drag Coefficient
of the Wedged Delta Wing

The shear stress 7, at the wall and the global friction drag coefficient C’C(lf )
of the delta wing are

8U5

Tw = MU (=
on
n=0

= UU1Ue, C'C(lf) = 8vyuy / UeT1 dT1 dy.

0A.C

The total drag coefficient Ct(it) is obtained by adding the friction coefficient
Ct(if ) to the inviscid drag C'g), given in [4]. Fig. 3 shows the wedged
delta wing model of LAF (Lehr- und Forschungsgebiet Aerodynamik des
Fluges). In Fig. 4 are visualized the variations of its inviscid and total drag

coefficients CK(ZZ) and Cc(lt), including the friction effect, versus the angle of
attack a, for supersonic cruising Mach number M, = 2.0. Fig. 5 illustrates
the inviscid and total polars of the wedged delta wing. From Fig. 4 and 5
it can be seen that the influence of the viscosity in the total drag coeflicient
cannot be neglected. The computation of the total drag is possible only
by using a viscous solver, like the NSL’s zonal, spectral solutions proposed
here.

S = 145cm? 3
Vo =1652cm? THY
| = b:2hy= 0,481
b =16.703cm hy
hy =17.362cm
t = 1,709cm
¥ = 562°
T =Vp:Sp72=0,0946 '
5 =257 e

0 2cm

Fig. 3. The wedged delta wing model of LAF.
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W
006 \\ 5-,{,” cg‘ ///

-12° -6° 0* a 12°

Fig. 4. The influence of the angle of attack o on the inviscid (Cc(li)) and the total
(Cé”) drag coefficients of the LAF wedged delta wing model.

C
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Fig. 5. The inviscid (C’(gi)) and the total (C’ét)) polars of the LAF wedged delta
wing model.
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17.5 Conclusions

This hybrid analytic-numerical method is more accurate and needs less
computer time than full-numerical methods because it needs no grid gen-
eration, the derivatives of all parameters can be easily and exactly com-
puted, and the NSL’s PDEs are satisfied exactly (at an arbitrary number
N of chosen points).
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18 Hybrid Laplace and
Poisson Solvers.
Part II1I: Neumann BCs

Fred R. Payne

18.1 Introduction

A new hybrid DE solver, “DFI” (direct, formal integration) [1], has many
analytic and numeric advantages (IMSE93 volume [2] lists 44). Most of
these improve CPU numerics and permit multiple analytic forms for anal-
ysis and coding; some major ones inherent in this optimum DE solver are
as follows:

1. PDEs yield D(N +1) distinct, equivalent algorithms for DEs of order
N and dimension D; ODEs yield (N + 1) equivalent algorithms for
analysis and/or coding.

2. This solver eliminates all derivatives at the user’s choice, avoiding
large FDM or FEM matrices and their consequent computing error
and time penalties.

3. Digital computers treat integrals (quadrature sums) numerically bet-
ter than derivatives (divided differences).

4. No iteration of consequent Volterra IDEs/IEs is needed for any order
2 or higher system which has no (n — 1)-order derivative.

5. There is easy extension from 2D to 3D (add a DO-loop) and to 4D
(add 2 DO-loops); only one more DO-loop is needed per each new
dimension.

The author’s series of IMSE papers, 1985-2002, on various systems serve
as inducements to apply DFI to any linear or nonlinear ODE/PDE system.
The 1980 DFI discovery was a major impetus for authors founding, 1985,
and chairing IMSE, 1985, 1990. Fredholm IE applications in turbulence,
1965-85, was another. The author’s 40 years’ experience with IEs, trape-
zoidal quadratures, and FORTRAN are dominant factors in this work.

18.2 Solution Techniques
The 2D Poisson equation, where f(z,y) = 0 yields Laplace, is
Gow +Gyy = f(z,y).

Two successive integrations on [0, y] with ye[Ay, 1], yield the pair of Volter-
ra IDEs
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G, (,y) = G, (,0) — /Oy[Gm(x, s) = f(z,5)]ds, (18.1)

G(Ivy) = G(I,O) + yGy(:zr,O) - /Oy(y - S)[Gxaf(xv S) - f(x75)] dsv (182)

where the “lag factor” [y — s], unique to DFI-type solvers, is due to the
Lovitt [3] form for repeated integrals. Either (18.1) or (18.2) can be used
as the algorithm. (18.2) has the massive advantage of bypassing the usual
Volterra iterations for any 2-point quadrature; cost and time savings are
huge. Elliptic DFT still requires sweeping but relaxation is automatic. Full
DFI (add two a-integrations here) eliminates all derivatives as the (N —1)-
order derivative is missing in these systems; a few full DFI cases such
as Euler (elliptic in subsonic flows) [4] obtained the solution in a single
sweep. Both (18.1) and (18.2) are IDE and thus mixed quadratures and
finite differences are required for numerics. Results for ten analytic trial
G(z,y) for Laplace and Poisson Neumann BC serve as accuracy checks
using form (18.3) below. Neumann BCs imply the iterative and undesirable
computational form (18.1); however, the simple identity

y
G(z,y) = G(x,0) + Gy(z,s)ds
0

converts (18.1) to (18.3) below with a massive computational advantage
since no iteration for any 2-point quadrature is needed or possible:

Gy(l',y) = Gy(xv 0) - mem(xa O)
- /0 [(y — 5)Gyza(z, s) + f(x,s)]ds. (18.3)

In (18.3), the “shooter” parameter for Gy (z,1), where y = 1 is the upper
boundary, is
Grz(7,0),

and Volterra iteration is again bypassed due to a structure almost identical
to (18.2) since f(z,y) is known and iteration in (18.3) is impossible for any
2-point quadrature; the Dirichlet BC shooter for G(x,1) in (18.2) is

Gy(z,0),

as described in [5]; Robin BCs [6] allow either equation (18.2) or (18.3)
to be used, depending upon BCs and user choice. G(0,0) is always set to
zero, the Laplace arbitrary constant. The algorithm has four parts:

1. Establish a [0, 1] x [0,1] grid and insert the BCs.

2. Sweep x € [Ax,1 — Ax] over the field, using a DFI y-trajectory at
each fixed x. The first and last internal points require extrapolation
if 5-point CDs are used. Hence, 3-point central differences (Az?) and
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simple trapezoidal quadratures are used. Alternatively, an x trajec-
tory can be used with y-sweeping. Any coordinate can be chosen as
the integration trajectory.

3. Compute the global DE, AG — f, RMS errors which continually di-
minish roughly as 1/e as the Laplace operator on the computed so-
lution aproaches f(x,y); thus, the numeric solution is obtained.

4. Repeat steps 2—-3 until the desired RMS accuracy is attained.

18.3 Results for Five of Each of Laplace and Poisson
Neumann BC Problems
There was a twofold rationale for the ten test cases.
1. Laplace: progressively high-order solutions.

2. Poisson: increasingly complex forcing functions (f = AG residuals)
from constants to y-linear, zy-bilinear to biquartic.

The ten cases computed are listed in Table 1.

Table 1. Chosen Laplace and Poisson test cases for DFI.

Case G Gy(z,y) Laplace residual f(z,y)

0 z+y 1 0

1 xy T 0

2 2% —y? —2y 0

3 2%y —y3/3 % —y? 0

4 23y — xyd x3 — 3ay? 0

5 2?2 +y 1 2

6 z? + y? 2y 4

7 22y x2 2y

8 3 +y° 3y? 6(z +y)
9 ahy? 2%yt 2uly — daPyP 2zt — yY)

A curious result first noted for the Laplace equation in 1985 and recurring
in IMSE work (see [5]-[7]) is the sharp dependence of DFI on the grid
“aspect ratio” AR, defined by

AR = NY \ NX,

where NY is the number of y-grid points and NX is the number of z-
points. For a range of the number of y-points from 1K to 8K (binary) a
good AR value is 128 (or nearby in binary: 256, 512).

Conjectured is that the “hammerhead” stencil of DFI (see below) may
exhibit (at least under secant shooter) Euler-like “column instability” for
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small values of AR which translate to excessively large y-steps over a too-
narrow x-base. This AR behavior may be special to the Laplace operator
and its averaging property. This question is left to numerical analysts. (“A
good piece of research leaves work for others.” (FP, ca. 1970))

Consider the DFI “hammerhead” stencil; let k£ be the known BC values,
or values already computed at previous y-steps on the expanding trajectory
starting at the boundary. Let u be the unknown value to be computed at
the current y-step (under Lovitt). DFI/Lovitt decouples the implicit, stan-
dard Volterra IE dependence of the solution on itself to explicit dependence
on already available values. The “hammerhead” stencil for the first three
y-steps is shown in Table 2.

Table 2. DFI “hammerhead” stencil (3-point central differences).

u

U kEkEk

u kEkEk kEkk
EkEk kkEk kkEk

1st step off wall 2nd step off wall 3rd step off wall

Picture the 128th step, a tall, narrow stencil. This may become unstable
near the top of the long trajectory for a poor choice of grid sizes (aspect
ratio AR and the number of y-steps, NY).

Unused 5-point CD, O(Ax*) complexity [6] are the first (x = 2Ax) and
last (z = 1 — 2Ax) y-trajectories. At the first DFI a-step, G, values for
x = Ax are extrapolated from BCs at x = 0; at the last step, x = 1 —2Ax,
G, values for x+ = 1 — Az are backward extrapolated from 2 = 1. DFI
fills in these values on subsequent sweeps. 5-point CD accuracy gains were
small in [6].

Yet another DFI serendipity simulates the unsteady problem of zeroed
initial internal field (at time ¢ = 0) under given BCs and develops the
“solution wave” as it approaches a “steady” state of small or zero error.
This facet will be valuable for unsteady problems.

Results for the ten G(x,y) test cases are given in Table 3. Errors are
RMS order of magnitudes over the field in powers of 10. Unless noted
otherwise, NY/AR = 1K (binary y-steps)/128 and 32 global sweeps were
made for each case.

Unless noted otherwise, runs used 1K(1024) digital y-steps (each y-step
was 0.00098) and AR = 128 (a-step was 0.125). No CPU timing is listed
for runs on an earlier machine (Intel PRO 200); F77 timer code was used
in the later stages of work on Pentium IIT 733 MHz, which increased RAM
from 128MB for the PRO 200 to 512MB for the faster machine, used in
Part IV [7] for 3D and 4D Laplace equations.

18.4 Discussion

The usual grid of 1024 y-steps and AR = 128 suggests that y-accuracy is
about O(107°) and wz-accuracy is O(1072). The accuracy of runs, gener-
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ally not exceeding O(107°), is better than expected; this may be due to
smoothing by the Laplace operator combined with similar quadrature ef-
fects. Rather large x-steps and x-finite differences may add to this. DFI
has shown good success with a broad range of test functions. Global errors
are dominated by the size of the y-step since 128-512 times as many y-steps
as x-steps are taken.

Table 3. Numerical results and global RMS errors (missing entries are lost).

Case PDE G G, NY/AR Sweeps CPUsec
0 T+y —-12 —16  —29 1261 0.14
1 Ty —-13 -14 —13
2 % —qy? -6 —6 —15 2K/128
3 ??y—y3/3 -6 —6 —10
4 3y — xy? -6 —6 -5
5 2 +y -6 —6 -9
6 22 4 92 -6 -6 -9
7 %y -6 -6 -9 8K /512
8 3+ 3 -6 -7 —15  8K/512
9 % —a%yt -7 =7 -3 8K/256 172

! Tests a maximum possible accuracy on this machine.
2 The toughest problem in this set. Finer grids are usually needed for more
complex G(z,y) cases.

First tries at a new problem can fail due to exceeding the number of
allowed secant “shoots” at a particular x or due to “real overflow”. The
latter occurs because of explosive (exponential?) growth of the spurious
solution. The fix for either is simply to increase the number of y-steps or
decrease the number of z-steps; either fix increases the aspect ratio AR
and continues the dominance of the number of y-steps over the number of
x-steps.

DFT code is interactive. The best “tracker” is to view interactively the
approach of the shooter parameter to a limit; so long as it is approaching
a limit, the code is succeeding. Here, four significant figures were used for
this. In parallel with this technique, one needs to follow global PDE RMS
errors for approach to a limit, say, to within O(107°) to O(1073°), as has
occurred in this work.

Sensible coding considerations, for any serious scientific worker, will in-
clude at least the items in the following list.

1. 64-bit minimum word size (DOUBLE PRECISION or REAL%*8 in
FORTRAN). Most 32-bit PCs have an 80-bit FPU (floating-point
unit), which, in double precision, exceeds the accuracy of 64-bit main
frames in single precision. Smaller word sizes are not adequate for
serious scientific work.
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2. Use binary grids; this can save orders of magnitude accuracy due
to conversion errors of decimal to binary digits. AR = 1K/128, ...,
8K /512 was the typical range of the number NY of y-intervals versus
the aspect ratio AR = NY/NX, where NX is the number of z-
intervals. Thus, grid sizes varied from 10K to 139K points. See Part
IV [7] in this volume for grids up to 281 million grid points for 3D
and 4D Dirichlet BCs.

3. Group terms to minimize machine operations and, hence, errors.
4. Avoid division if possible; this saves accuracy and CPU time.

5. In the code development stage, as here, copious outputs are useful,
even essential.

For work reported in depth at the IMSE 2000/2002/2004 conferences
(see [5]-[7]), RMS error measures included the following four items.

1. Validation of the PDE operator; one always has the PDE so one can
always do this.

2. For exact solutions, as here, calculate the global RMS difference of
exact values from actual computed values of AG — f. For Neumann,
both the derivative and the function (underlying the BC derivatives)
fields were checked.

3. Maximum errors and their locations can be useful.

4. Copious comments, especially for large or complex codes, prevent
confusion. The FORTRAN “!” in-line comment command can save
many (about 100) code lines.

18.5 Closure

The theoretical bases for DFI are not complex. First, sophomore-level in-
tegration, partially along trajectories fixed in one (as here for 2D) or more
(in dimensions N > 3) trajectories converts any DE to a Volterra IE or
IDE. Such equations are usually implicit and require iteration. However,
Lovitt application converts the IE/IDE to explicit form (under any 2-point
quadrature such as trapezoid or Romberg) and removes the iteration re-
quirement for all DEs of order n > 2 if they have no (n—1)-order derivative.
The same massive numerical simplification occurs for any ODE.

Secondly, the questions of DFT existence and uniqueness are almost triv-
ial for technological applications. For a linear Volterra IE/IDE, the only ne-
cessity is Tricomi’s theorem [8], requiring Lebesque square-integrable func-
tions. Nonlinear Volterra IE/IDE existence and uniqueness additionally
require a pair of Lipschitz conditions [8], which are also easily satisfied for
applications.

Another DFT facet, a serendipity, provides new physical and mathemat-
ical insights into any problem due to multiple but equivalent mathematical
formulations. Consider Laplace and Poisson BVPs. From the three equiv-
alent governing equations (18.1)—(18.3), the leading solution terms (the
algebraic, nonintegral ones) are shown in Table 4.



18. Hybrid Laplace and Poisson Solvers. Part III: Neuman BCs 215

Table 4. Leading terms of DFI solutions for the three BC classes.

Gy(z,y) = Gy(z,0) — - - Robin, Neumann (1R)
G(z,y) = G(z,0) + yG,(z,0) — - - - Dirichlet (2R)
Gy(z,y) = Gy(x,0) —yGzz(x,0) —--- Robin, Neumann (3R)

This follows from formal y-integrations here; initial z-integrations over
fixed y yield three similar forms with = interchanged with y in the G-
derivatives. For any numericist this is ideal: eight (6 IDE, PDE, pure IE)
mathematical descriptions of the same problem. Analysts also will benefit
from having eight forms to analyze. Forms (18.2) and (18.3) appear best
since the first two terms of the solution series are algebraic and are either
known BC or “shooter” parameters. To change integration paths, switch
two “DO-loop” indices by modifying 17 line pairs in a total of 290-370
code lines. Dirichlet [5] requires the fewest lines, Neumann the most lines
of code.

DFI FORTRAN coding is rather easy; most of the work is in “DO-
loops.” The four code segments (main and three subroutines) are listed in
Table 5. The main program also calculated errors beyond the three listed
in Table 3, namely: 1) along an z = y trajectory; 2) shooter “misses” of
AG — f =07 at the top boundary y = 1; and 3) “misses” at the first and
last x-values off the boundary. Code interaction is mostly governed by the
main program; this includes tracking sweep number and an option to stop
or continue the sweeps.

Table 5. F77 routines, purposes, and number of lines of 2D code.

Code segment DO-loops and work load ~ lines of code
Main (DFT) 2 DFI (2D) and 5 error loops 200
Grid/BC 12 loops (set grid and BC) 90
PDE errors 2 loops (compute PDE operator) 40
Exact solution 3 loops (final errors; outputs) 40

The program totals to 24 “DO-loops” and ~370 code lines. If the exact
solution is unavailable (as in new applications), the last segment vanishes.
The two DFTI solver loops require 7 lines plus 33 lines of BC input. The
secant shooter requires about 20 lines; the remaining 140 lines in the main
program are error checking and I/O. Hence, the basic DFI solver is a tiny
40 lines. See Part IV for 3D/4D Dirichlet problems, which require only
some 10-20 additional code lines.

This is the third in a series of four papers on the Laplace and Poisson
equations treating three classes of boundary conditions: Part I, Dirich-
let BCs, IMSE 2000 [5], Part II, Robin BCs, IMSE 2002 [6], Part III,
Neumann BCs, IMSE 2004 (this paper), and Part IV, extensions to nonlin-
ear Helmholtz equations and 3D /4D Laplace equation with Dirichlet BCs,
IMSE 2004 [7].
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The Numericists’ Credo is

We compute numbers,
Not for their sake,
But to gain insights.

(John von Neumann)

Other DFI work can be found in [2] and [4]-[6]. The reader is invited to
contact the author (frpdfi@airmail.net) for sample code (.FOR extension)
and output (TXT extension) files.

Added in proof: DFI onto Newtonian gravitation, that is,

Fa:mo‘f‘a:—Gmo‘ZS?; kE#a;, a=1,2,..
k=1
1% RY = (" —rx); ef = R/|RY|

.,n (not summed)
i = mrey /|[RE

yields 6n 1Es; the 3n v® IEs are analogous to those for r, that is,
£ (1) = £°(0) + tv°( GZ/t—sSk Vsik £ a;  (184)

v equations are r-coupled so r is solved first, or r,v in an alternating
sequence: [r(At), v(At)], repeat for 2At, ..., 4 DO-loops and 10 code lines
solve 9n + 1 equations; the number of passes is n(9n — 8)x (number of
t-steps).

1. Input 9n + 1 ICs (initial positions, momenta, angular momenta, and
total energy of the system). F77 “DATA” statement is useful.

2. Solve r® in (18.4) for t = At,...; Lovitt decouples ¢ from itself.
Solve the similar velocity equations (or, much quicker, finite difference
known r(t)s). Get angular velocites, « =1,...,n.

3. CHECKS for the entire system: (i) Do forces sum to 07 (ii), (iii),
(iv) Conservation of linear and angular momenta and total energy?
(v) Others, such as rotational energy for non-point masses?

DFTI solves, in principle (numerically), the n-body problem limited only
by computing machinery capacities. Note the universal DFI trademark of
(n — 1) polynomial leading terms for all DE applications of order n.
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19 Hybrid Laplace and
Poisson Solvers.
Part 1V: Extensions

Fred R. Payne

19.1 Introduction

A new hybrid DE solver, “DFI” (direct, formal integration) [1], offers many
analytic and numeric advantages; IMSE93 volume [2] lists 44. Improved
CPU numerics and multiple analytic forms for analysis and coding are
major ones inherent in this optimum DE solver. A series of IMSE papers
between 1985-2004 (see [2]-[9]), suggest DFI applicability to any linear or
nonlinear DE system. Prior work treated 2D Laplace and Poisson PDEs
with Dirichlet BCs [7], Robin BCs [8], and Neumann BCs [9]; this extends
the Dirichlet problem to 3D and 4D. Extension to n dimensions is almost
trivial in regard to FORTRAN code modifications. This is yet another DFI
advantage over conventional numeric solvers.

The author’s 1980 discovery of DFI and its development was a major
factor in his founding, in 1985, and chairing, in 1985 and 1990, of the first
IMSE conferences.

DFI has two modes: “Simplex” integrates along one coordinate and
“Multiplex” over two or more. In principle, one can formally integrate over
all independent variables (“Full DFI”) and eliminate all derivatives, but
complexity may task a human. Simplex DFI, used here, has four stages.

1. Formally integrate DEs along a chosen trajectory (coordinate); Vol-
terra IEs/IDEs result.

2. Study the new forms for insights; some will arise.

3. Analytically compute the solution near the initial point; one can usu-
ally do this, possibly approximately. This provides guidance for ma-
chine coding the full solution.

4. Compute error measures to validate results and for possible iteration
or sweeping a global field. Such calculations are simple; e.g., differ-
ence current and prior run values and form global RMS values, etc.
Convergence of errors denotes program success.

Results for several test analytic G(z,y, ) for 3D and G(z,y, z,t) for 4D
Dirichlet BVPs serve as DFI accuracy checks. Other extensions herein are
linear and nonlinear Helmholtz BVPs. DFI demonstrates ease of applica-
tion to any system. 1980-2002 successes, with no failure, include (PDEs
unless otherwise stated): Laplace and Poisson Dirichlet [7], Robin [8], and
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Neumann BCs [9]; 2D Euler [10]; Bénard convection (sixth-order ODE)
[11]; a Riccati equation (NLODE) and a turbulence NLODE model [11];
turbulent channel flow [12]; Lorenz “chaos” (three NLODEs) [13]; super-
sonic Prandtl boundary layer [14]; economics, and heat conduction (lin-
ear and nonlinear) [15]; stability of Burger’s model [13]; flight mechanics,
Maxwell and solid state physics [15]; Falkner—Skan NLODE [3]; Volterra
predator-prey NLODE [16]; and others. DFI has succeeded, without fail-
ure, in many distinct DE systems.

19.2 Solution Methodologies

The 3D Poisson equation, where f(z,y, z) = 0 yields Laplace’s equation, is

sz + ny + Gzz = f(xaya Z)

Two successive integrations on [0,y], y € [Ay, 1], yield the pair of Volterra
IDEs

Yy
Gy(xay7z) = Gy(l',O,Z) _/ [Ga::z(stwz)
0

+ G, (z,8,2) — f(z,s,2)]ds, (19.1)

G(z,y,z) = G(,0,2) + yGy(x,0, z) — /Oy(y — 8)[Gru(z, )
+ G.(z,8,2) — f(z,s,2)]ds. (19.2)

The “lag factor” [y — s|, unique to DFI, is due to Lovitt’s “well-known”
form for repeated integrals [17], easily proved through integration by parts
and induction for (k + 1)-repeated integrals with the same limits (k = 1

above):
/Oy ds... /O FO)dt = /Oy[y _ o f(s)ds

Either (19.1) or (19.2) can be used as the algorithm. (19.2) has the massive
numerical advantage of bypassing the usual Volterra iterations for any 2-
point quadrature; cost and time savings are huge. Elliptic DFT still requires
sweeping but relaxation is automatic.

DFT easily extends to both higher dimensions and higher-order deriva-
tives. A dimension increase adds another lagged integral and a new FOR-
TRAN DO-loop in that variable. Unit increase in the DE order requires
a new y-integration loop; a serendipity is increased dominance by the
Lovitt “lag factor” effect, i.e., sequentially from [y — s] for second-order, to
[y — s]%/2,...[y — 5)3/3\...[y — s]"/n! for (n + 1)-order DEs. This yields an
ever-increasing dominance by the ICs/BCs as the DE order increases [13].
If the n-system contains a nonzero (n— 1)-derivative, full Lovitt decoupling
does not apply and some Volterra iteration is necessary for such implicit
terms.
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“Full” DFI adds two z- and two z-integrations and eliminates all deriva-
tives as the (n — 1)-derivative is missing in these systems. Full DFT applied
to Euler (elliptic in subsonic flows) [10] obtained the solution in a single
sweep. Both (19.1) and (19.2) are IDE and thus mixed quadratures and
finite differences are required for numerics. Results for eight analytic trial
G(z,y,z) and G(z,y, z,t) for 3D and 4D Laplace Dirchlet BCs serve as
accuracy and CPU timing checks using form (19.2). The “shooter” param-
eters for 3D BVPs, G(z, 1, 2), and 4D BVPs, G(z, 1, z,t), at the y = 1 upper
boundary, are, respectively, Gy (x,0, z), which initiates dual “semi-sweeps”
sequentially in = and z, whereas in 4D G,(z, 0, z,t) needs 3 “semi-sweeps”
in x, z,t unless “full” DFI is employed.

The “lag factor” [y — s] in (19.2) is Lovitt’s form [10] for repeated inte-
grals. Either (19.1) or (19.2) serves as the algorithm. (19.2) has the mas-
sive advantage of bypassing the usual Volterra iterations for any 2-point
quadrature.

4D simply adds ¢ as an argument in each term of (19.1), (19.2), and G.
DFT adds a lagged integral Gy (x, vy, 2, t) to (19.2) for 4D, namely,

Y
Gla,y, 2 ) = RHS(19.2) —/ [y — sGu(w, 5, 2, ) ds. (19.3)
0

19.3 3D and 4D Laplace Dirichlet BVPs

3D test cases (2D BVPs are in [7]-[9]) including RMS errors in powers of
10 are listed in Table 1. PDE denotes RMS deviation of the Laplacian of
the computed values from the exact solution. RMS denotes RMS deviation
of the computed and exact solutions. MaxDG is the global maximum value
of the difference of computed and exact values at a single point. NY/AR
is the number NY of y-intervals; AR is the “aspect ratio” (the number
of y-intervals divided by the number of x- or z-intervals). Sweeps denotes
the number of sweeps over the entire computational field; CPU timing in
seconds is calculated by a FORTRAN intrinsic. An Intel Pentium PRO,
200 MHz clock and 128MB RAM, was used for 3D problems but its RAM
is too small for 4D problems. Results for 3D Laplace Dirchlet with zeroed
initial interior fields (for Az = Az and = At in 4D) are given in Table 1.

Table 1. 3D Laplace errors (more sweeps needed for case 3).

Case PDE RMS MaxDG NY/AR Sweeps sec
1. zyz 12 11 -7 1K/128 98 60.7
2. (a2 +22)/2—y2 —21 17 -7  1K/128 96  58.3
3. 202 — y? — 22 7 -5 -2 1K/128 6 75

4D cases were tested and their errors, in powers of 10, are cited in
Table 2. An Intel Pentium III, 733 MHz clock and 512MB RAM, was used.
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Table 2. 4D Laplace results and errors.

Case PDE RMS MaxDG NY/AR Sweeps sec

41. xyzt -9  -14 —-11  1K/128 7 84.7
42. 2% + 2% —y? — 2 -5 -9 —-10 1K/128 74 89.4
43. 22 +y? -2 -2 —-15 —-15 -1 1K/128 87 75.8
44. y? + 22 — 2% — 2 -5 -9 —-10 1K/128 71 61.8
45. 3y? —x? — 22 —t* -7 14 —-10 1K/128 94  100.2
46. Case 45 rerun -9 -15 —11 1K/128 111 126.3

Every case set all initial interior G-field values to zero. There are two
considerations: 1) accuracy as demonstrated by Table 2 results and 2)
stability of the algorithm on that machine as discussed next.

In all cases (Parts I-IV in [7]-[9] and here), initial (“debugging”) runs
for a new case input the exact solution (and y-derivative for Neumann and
Robin BCs) at all interior points; in nearly all cases, a single sweep yielded
zero error (or a trivial one, such as 10732). Even so, usual practice was
to perform more, usually 8, sweeps to validate stability; this procedure
guarantees accuracy and stability. We note that an absurd number of
sweeps O(> 1000) may accumulate sufficient machine error to cause a drift
in the results. If so, this is inconsequential. This is not a mathematical
proof of algorithm stability but rather an engineering one.

In all cases, after the initial “debugging” run with exact field inputs,
the initial fields were all zeroed; this worked well in all cases (an example
of a best unbiased first estimator?). In a few cases, linear interpolation
from the BCs was tried; those results were generally inferior, both in CPU
timing and accuracy, to those with zeroed initial fields. We conjecture that
Laplace operators “like to write on a blank page”. That is, poor initial
estimates force the operator to “work harder” for the solution.

Note the nonuniformity in errors from case to case. Generally, this
increases as the functional complexity increases; compare cases 41, 42, and
45 with exact interior fields as inputs (“debugging” runs). This caution was
universal when attacking any new problem or varying BCs; typical results
are given in Table 3. Usually, such converged to minuscule or zero error
in a single sweep (or trajectory for ODE), indicating that DFI faithfully
reproduced the solution (Az = Az = At).

Table 3. Error variation for exact input G-fields (note the single sweeps).

Case PDE G MaxDG NY/AR Sweeps sec
41. zyzt —22 -22  -15 1K/128 1 2.5
42. 2% + 22 —y? — 22 0 0 0 1K/128 1 0.9

45. 3y — 22 — 22 — 12 0 0 0 1K/128 1 11

Cases 42 and 45 are quadratic; case 41 is essentially quartic. All cases
except 41 yield zero error (CPU likely set a tiny number to zero). In
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case 41, the maximum error of 1071° is essentially zero on the computer;
a computer zero output merely means that it cannot resolve the small
number from a true zero value; this mostly depends upon machine “word
size” and its builder. Other causes of nonuniform errors may include the
rather primitive secant shooter. DFI expedites a Newton shooter since the
derivative of the unknown function always appears in one DFI equation,
namely, prior to the final IE in the DFT hierarchy which explicitly displays
the solution.

For decades, the DFI procedure has been twofold: 1) insert (if known;
otherwise bypass this) the exact solution into all interior domain grid points
as code validation (“debugging”); 2) “record runs” estimate initial interior
field values. The best estimate is a zeroed global field, less BCs. Linear
extrapolation from the BCs was tried on occasion but was inferior to zeroed
initial input fields in accuracy and execution times. Error checks included:
1) global RMS deviations of pertinent quantities; 2) absolute values of
global maximum deviations at a field point.

19.4 Linear and Nonlinear Helmholtz Dirichlet
BVPs

A generalized 2D Helmholtz equation, linear or nonlinear, is
AH(z,y) = h(H(z,y),2,y).

Two successive y-integrations yield a form optimum for Dirichlet BVPs,
namely,

- /O ly — S|[Hau (2, 5)ds — h(H(z,s)] ds,  (19.4)

where H,(z,0) is the “shooting” parameter for the y-sweep at each fixed
x. Note that (19.4) is the same form as (19.2) and (19.3) except 1) the
dropping of z and 2) the forcing term is now dependent upon H. Results for
both linear and nonlinear cases (denoted by L and N) are given in Table 4.
NY, the number of y-intervals, and AR, the aspect ratio (the ratio of
the number of y-steps to the number of z-steps), vary for the Helmholtz
equation as shown in Table 4.

Table 4. Linear/nonlinear Helmholtz equation results and errors.

H(z,y) h(H) DE HRMS MaxDH NY/AR Sweeps
L1 “cosh” 25H —10 -6 -5 1K/128 66
L2 e* —e-Y H -10 -7 -6 2K/512 6
N1 1/(zy) 2(@*+y*)H® -7 -6 —4  2K/128 28
N2 z/y 203 /2% -3 11 -8  8K/128 14

Case L1 is from Cheney and Kincaid, Numerical Mathematics and Com-
puting, 3rd ed., Booke/Cole, 1994, p. 481, who give the exact solution of
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AH = h(H) = 25H as [cosh(5z) + cosh(5y)]/(2cosh(5)). Note the few
sweeps for L2; the y-grid is very fine.

The accuracy here is inferior to that for Laplace/Poisson BVPs (see
[7]-19]). Barring coding error (always possible), the reflexive nature of the
Helmholtz nonlinear forcing function is likely a primary cause. Romberg
iteration will greatly improve results. A 1985 unpublished result applied
seven Romberg levels and resulted in O(1071) error with basic 0.01 steps.
Modifying codes from trapezoid to Romberg is straightforward; simply add
an “inner” loop at each y-value of the solver loop (~ 10 lines).

The search for the optimum grid pattern is an analog to the search for
the optimum relaxation factor for elliptic problems. A “domain study” was
run on the N2 case, H = 1/xy. Some results for varying domains (from
[1,2] x [1,2] above to [5, 6] x [5, 6]) with zero initial input H-fields are given
in Table 5.

Table 5. Behavior of H = 1/(zy) near its singularity at (0, 0).

Domain PDE HRMS MaxDH NY/AR

1,22 -2 -3 -4 1K/128
2,32 -3 -4 -4 1K/128
5,62 -7  —6 —4  2K/128

Note the improvement in PDE and HRMS errors as the computational
domain moves farther from the singularity at (0,0). These results indicate
that beginning near z = y = 0 will likely fail to yield acceptable values.

Compare ~ 5 sweeps for the [5,6] domain here versus the large number
(28) for the domain [1,2]? above. This is due to rapid functional growth
near the origin for the Helmholtz case, H = 1/(zy). All work used RMS
error convergence of the DE to manually terminate the run.

On occasion, new optimizations were discovered. Time dictated that
earlier codes not be retrofitted. A major improvement was the reduction of
24 accumulators (4D) to only one, with some reductions in run-times and
RAM storage requirements but negligible improvement in accuracy.

19.5 Coding Considerations

All cases herein started at one wall BC and “shot” for the BC at the op-
posite wall. Since y-integration was used (a-integration may be preferable
for some BVPs whose DE operator is not symmetric in z and y) and finite
differences in the other directions, the y-loop must be the innermost one.
Shooting for unknown BCs was quite successful, even though AR varied
from 128 to 512 and NY from 1K to 8K for difficult problems.

In some earlier cases [8], experiment was required to continue the cal-
culation; Neumann BCs were among such cases. An example: difference
the BC on opposite walls and interpolate along adjacent walls. Subsequent
passes correct these adjustments towards accurate values.

Virtually identical code structures were used for all problems since IMSE
1998. The four routines (with the number of code lines in parentheses) are:
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Main: inputs, DFI solver, shooter, accuracy checks (field traverses com-
pared to exact values), final outputs (140).

Grid:  generated grids, BCs, a first estimate of the solution (60).

PDE: central differences validated the computed pointwise DE operator;
RMS and maximum errors were also computed (35).

Exact: output final computed field, RMS, maximum deviations of the
computed solution from the exact H (40).

The code totaled ~ 275 lines; this varied about 10 percent for Dirichlet,
Neumann, and Robin BCs, and 3D/4D elliptics. Five input FORTRAN
parameters were used to begin all calculations:

NY: the number of y-intervals.

JSKIP: a print sampler of z and y outputs to reduce output (even
so, some runs generated 200+ pages of output).

AR: (the number of y-intervals)/(the number of z-intervals).

EPS: shooter tolerance, usually 108; some increased to 107!%;

64-bit machine noise level is O(1071%).
EXACT=1: exact input field (debugging and accuracy).
EXACT=2: zeroed initial fields (all “record” runs).
EXACT= 3: linearily interpolated input fields (seldom used).

“Base” values were NY = 1024 (1K binary); JSKIP = NY/4 (yields 5
y-point output across the computational domain); AR = 128, though this
varied from 16 to 512 for large grids; NY/AR = 1024/128 was optimum
for many problems; this choice has 9225 field points.

19.6 Some Remarks on DFI Methodology

The Helmholtz algorithm is identical to other 2D cases; 3D and higher
dimensions have identical structures excepting one more array and an extra
sweep for each addition. FORTRANT77 DO-loops accommodate this easily.

1. Establish a [0,1] grid for each variable and insert the BCs; this re-
quires a 2D array for 2D problems; 3D problems require cubic arrays;
4D need hypercubic arrays; nD problems use n-dimensional arrays.

2. Sweep z € [Az,1—Axz] over the field, using a DFI y-trajectory at each
fixed . For nD problems, one can choose any for the DFI trajectory
and cycle (“sweep” for elliptic) sequentially over the remaining vari-
ables, one at a time. Each such is termed a “semi-sweep”. Thus, 4D
requires a “nest” of 4 DO-loops for the three “semi-sweeps”. Simple
trapezoidal quadratures and 3-point central differences O(Az?) were
used; Romberg iteration (not needed here) can be incorporated by
adding 10-20 lines of code.
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3. Compute the global DE RMS error, which continually diminishes
~ 1/e as the DE operator on the computed solution converges.

4. Repeat steps 2—3 until the desired accuracy is attained.

A curious result first noted for the Laplace equation in 1985 and re-
curring in IMSE work (see [7]-[9]) is the dependency of DFI on the grid
“aspect ratio” (AR),

AR = NY/NX,

which is the ratio of the number of y-grid points to those of z. For a
range of 1K to 4K (binary) y-points, a good AR value is 128 or nearby (in
binary).

The “hammerhead” DFI stencil (see below) may exhibit Euler-like “col-
umn instability” for small values of AR. Why this is so is left to numerical
analysts. (“A good piece of research leaves work for others.” F.P.; ca.
1970)

Consider the DFI “hammerhead” stencil. In Table 6, k is the known
BCs or values already computed at previous y-steps starting at Ay off the
wall. Let u be the unknown value to be computed at the current y-step.
DFI/Lovitt decoupling to explicit dependency on already available values
generates the “hammerhead” stencil, which for the first four y-steps is

Table 6. DFI “hammerhead” stencil for the first four steps off the boundary.

u
U kkk
u kkk kkk
u k k k k kk kkk
k k k k k k kkk k kk
y=Ay 2Ay 3Ay 4Ay
This pattern is repeated for each value of x, z, . .. “semi-sweeps” in those

variables; nD requires (n — 1) semi-sweeps per global sweep.

As y traverses [0, 1], a narrow stencil develops. This may become un-
stable near the top of the trajectory for poor choices of grid sizes (AR
and NY). Some experiment is required to find “good” AR, NY values
(“relaxation”?).

Another DFT serendipity simulates the unsteady problem of zeroed ini-
tial internal field (at time ¢ = 0) under given BCs and develops an “error
wave” which is swept ever nearer a “steady” state of small or zero error.
This facet will be valuable for unsteady problems. Each global sweep sim-
ulates a time step of some characteristic value.

19.7 Discussion

The usual grid of 1024 y-steps and AR = 128 implies that y-accuracy is
about O(107%) and z-accuracy is O(1072). Accuracy of runs, generally
less than, or equal to, O(1076), is better than expected; this may be due
to smoothing by the Laplace operator combined with similar quadrature
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effects. DFI has shown good success with a broad range of test functions.
Global errors are dominated here by y step-size since 128-512 times as
many y-steps as x-steps were taken for the ARs reported here.

First tries at a new problem can fail due to exceeding the number of
allowed secant “shoots” at a particular z or “real overflow”. The latter
occurs because of explosive (exponential?) growth of spurious solutions.
The fix for either is simply to increase the number of y-steps or decrease the
number of z-steps; either fix increases AR, the aspect ratio, and continues
dominance of the number of y-steps over those in z (and z, t for 3D/4D).

DFTI code is interactive. The best “tracker” is to view interactively the
approach of the shooter parameter to a limit; such behavior means the code
is succeeding. Four significant figures were used for this. In parallel with
this technique, one needs to follow global PDE RMS errors for approach
to a limit, say O(107%)-0O(1073°), as has occurred in this work.

Sensible coding considerations, for any serious scientific worker, will in-
clude the items in the following list.

1. 64-bit minimum word size. Smaller word sizes are not adequate for
serious scientific work.

2. Use binary grids to preserve accuracy due to conversion errors of
decimal to binary digits.

3. Group terms to minimize machine operations and, hence, errors.
4. Avoid division if possible to save much accuracy and CPU time.
5. Large outputs during code development are useful and essential.

For work reported in depth at the IMSE 2000/2002/2004 conferences
(see [7]-9]), RMS error measures included the following items.

1. Validation of the PDE operator; one always has the PDE.

2. For exact solutions, as here, calculate global RMS differences of exact
from actual computed values of the DE.

3. Global maximum errors and their locations can be useful.

The theoretical bases for DFI are not complex. First, simply integrate by
parts along trajectories fixed in one coordinate, or more in 3D or higher,
and convert any DE to a Volterra IE or IDE. Such are usually implicit
and require iteration. However, Lovitt application converts the IE/IDE to
explicit form and removes all iteration requirements for DEs of order n > 2
with no (n — 1)-order derivative. Similar simplification occurs for ODEs.

Second, the questions of DFI existence and uniqueness are almost trivial
in technological application. For a linear Volterra IE/IDE, Tricomi’s the-
orem [19] requires Lo-functions. Nonlinear Volterra IE/IDE existence and
uniqueness additionally require a pair of Lipschitz conditions [19], which
are also easily satisfied for applications.

Another DFI serendipity provides new insights into any problem due
to multiple but equivalent mathematical formulations. Consider Laplace
and Poisson BCs. From (19.1) and (19.2) above and (3) in [9], the leading
solution terms (the nonintegral ones) are those listed in Table 7.
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Table 7. Leading terms of DFI solutions for three BC classes.

1 Gy(z,y) = Gy(z,0) —--- (Robin, Neumann) (1R)
2 G(z,y) = G(z,0) + yGy(x,0) — - - (Dirichlet) (2R)
3 Gy(z,y) =Gy(z,0) —yGye(z,0) —---  (Robin, Neumann)  [9].

This follows from y-integrations; initial z-integrations over fixed y yield
three similar forms with z interchanged with y in the G-derivatives. For nu-
mericists, this is ideal: eight (6 IDE, PDE, pure IE) mathematical descrip-
tions of the problem. To change integration paths, switch two FORTRAN
“DO-loop” indices by modifying a few of the 290-390 code lines.

DFI FORTRAN coding is rather easy; most of the work is in “DO-
loops”. The four code segments (main and three subroutines) are listed in
Table 8. The main program also calculated errors beyond the three listed
in Tables 1-5, namely 1) along an z = y trajectory (= z = t also in 3D /4D)
and 2) shooter “misses” of AG — f = 07 at y = 1, the top boundary. Code
interaction is governed by the main program; this includes tracking sweep
number and errors and an option to stop or continue the sweeps.

Table 8. F77 routines, purposes, and number of code lines.

Code segment DO-loops and workload ~ lines of code
Main (DFT) 4 DFI (4D) and 9 error loops 210
Grid/BC 14 loops (set grid and BC) 100
PDE errors 4 loops (compute PDE operator) 40
Exact solution 4 loops (final errors; outputs) 40

If an exact solution is unknown, the last segment is null. The program
totaled 35 “DO-loops” and ~390 code lines. The two DFI solver loops
require 9 lines plus 37 lines for BCs. The secant shooter requires ~ 40 lines;
125 lines in the main program are error checkers and 1/0. Hence, the basic
DFI solver is a tiny 46 lines. This finalizes a series of four IMSE papers on
elliptic BVPs covering three classes of boundary conditions. These are Part
I, Dirichlet BCs, IMSE 2000 [7], Part II, Robin BCs, IMSE 2002 [8], Part
ITI, Neumann BCs, IMSE 2004 [9], and Part IV, Extensions to Dirichlet
3D and 4D BVPs, this paper.

19.8 Some DFI Advantages

This section expands part of an IMSE93 paper [2], which was based on 12
years’ work, four Ph.D. theses, and five MSAE theses.

19.8.1 DFI Conceptual Features

1. Nonlinear DEs are solved directly without linearization. All ICs and
BCs are included explicitly in the Volterra formulation.

2. Imbeds arbitrary order predictor-correctors if G € C*°.
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3. New mathematical and physical insights from multiple formalisms.

4. Even nonlinear DE terms can integrate analytically to algebraic ones
(e.g., udu/dx to u?/2).

5. Any DE can usually be hand-integrated (approximately, perhaps)
near the IP to provide insights for coding and analysis.

6. DFI embeds easily into other methods (FDM/FEM, spectral, etc.)
or stands alone.

7. Symbolic manipulators can generate codes, useful for “full DFI”,
eliminating all derivatives. Such by hand can be a chore for high-order
DEs. The author failed [12] in a system of 8 PDEs, 28 derivatives,
and 21 formal integrations required by “full DFI”, 1989.

8. PDEs allow multiple trajectories and sweeps via simple “DO-loop”
changes.

9. All PDEs and any ODE of order > 2 offer alternate algorithms.

10. Trapezoid quadratures are easily upgraded, by Romberg, to any de-
sired accuracy, limited only by machine word size and arithmetic.

11. DFI solves IVPs as a sequence of smaller IVPs, and BVPs as the
limit of a sequence of IVPs with “shooting”. ABVPs are solved as
the limit of a sequence of BVPs with ever-increasing upper limits
until the solution changes by small, but acceptable, amounts.

12. Implicit, “organic shooter” for BVP/ABVP is available.

13. The infinite set of viscous fluid “wall compatibilities” (“no slip”, etc.)
is automatically satisfied; no other method does this.

19.8.2 Physical Features

1. DFI is a virtually error-free simulator. The only approximation is
the quadrature rule (and difference formula if used). Computer error
is not avoidable unless a more powerful machine is used.

2. A “cluster” property exhibits explicit causal relationships.
3. Modelling, especially of nonlinear processes, is simplified.

4. Three sets of physical mechanisms explicitly appear in all problems:
the function and its slope values at the IP and diffusion normal to
the trajectory (already explicit along the trajectory).

5. GLOBAL and LOCAL results are immediate, and “control volume”
checks require only nominal effort.

6. The solution is displayed explicitly in the governing IEs.

7. Error calculation is virtually trivial; simply difference values at hand,
square, and average for RMS errors.

8. Smoothes empiric and/or numeric data; these quadratures do best.
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19.8.3 Mathematical Features

. Only sophomore calculus and the concept of iteration are used.

. Quadrature stability conditions are inverse to those of differencing

methods. “With two arrows in the quiver, use the best one.”

Volterra IEs/IDEs have unique solutions under rather weak physical
conditions (Lo and Lipschitz if nonlinear).

“Lovitt form” for repeated integrals decouples implicit Volterra forms
for any 2-point quadrature and permits Romberg quadrature as
needed. This produces massive CPU time savings.

. Many little-used techniques fit naturally into DFI. “Lovitt” is the

earliest and most important yet discovered.

“Micro-Picard” accelerator [16] is about nine times faster than classic
Picard iteration (not needed here).

7. Does not, as FDM/FEM can, force the problem into linear molds.

8. “Full DFT” (natural anti-derivative (NAD)) eliminates all derivatives

by sequential integration over all arguments. NAD implementation to
incompressible Euler’s flow equations (elliptic) required but a single
global sweep [10].

19.8.4 Numerical Features

. Uniquely compatible with computing machinery via minimal sub-

tractions and divisions (none for ODEs). Digital computers “like” to
integrate (sum, multiply) rather than differentiate, due to the “bad”
operations of subtraction and division. The “bad” operations waste
CPU time, 4 to 20+ times that of “good” operations.

. Controls error propagation since global errors are the same order as

pointwise errors.

3. Easy post-run checks confirm the DE solution.

4. DFI yields a simple rationale for “finding infinity” for ABVPs for that

machine, grid, etc. Falkner—Skan, a nonlinear, third-order ODE;, is
the “similar” solution to incompressible Prandtl 2D boundary layer
flows. For zero pressure gradient, “infinity” is order 15-20. One
begins by integrating out to 1. Rerun to 2 or 3 and note results.
Increase by stages to 20 and one nears the asymptotic BC of u = 1,
e.g., u = 0.9999. Continue this empiric process until sufficiently close
to “infinity”. This is termed the “FAN” procedure [18].

5. The “FAN” procedure is quite powerful for ABVPs.

Any reasonable initial guess begins a convergent sequence of itera-
tions.

“Lovitt decoupling” of Volterra IE/IDE for DEs of order two or
greater is likely the largest CPU time and accuracy saver of all.
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19.8.5 Coding and Execution Features

1.

DFT is easy to code; solvers are often only 10-20 lines of FORTRAN.

2. Ideal for interactive computing upon microcomputers.

Minimal storage requirements allow update by overwriting data along
the trajectory. To error check use a single “old” array.

“Bootstrap” recursion mimics the first step in all others.

5. Predictor-corrector (usually ODE): Taylor series predict values at

the next grid point; iterate the Volterra system (“corrector”) and
repeat at subsequent grid points. An nth-order predictor (where n
is the order of the DE) usually requires 2-3 iterations via trapezoid.
Corrector iterates until |f, — f,| < &, preset; thus the solution is
uniformly convergent, so beloved by mathematicians.

Dirichlet, Neumann, and Robin BVPs yield identical IDEs and need
only minor code changes to solve quite dissimilar problems.

Multiple integration trajectories are available for all PDEs and any
ODE of order 2 or higher.

NO APPROXIMATION is made to this point. The only approxima-
tion is the quadrature formula (and difference formula if in “mixed
mode”, for IDEs).

The largest DFI numerical loads, prior to the work in [6]-[9], are listed
below.

1.

2.

1986, Blasius NLODE with 12,000,000 grid points (step-size of 107%),
used 120 minutes on DEC20 (1 MFLOP, 72-bit word) [16].

1989, turbulent channel flow large-scale structure predictions for 8
coupled NLPDEs with 28 distinct derivatives. DFI had a speed-up
factor of ~ 1000 over “psuedotime” CFD. It replaced 25,000 time
iterations by ~ 20 elliptic sweeps. This was “mixed mode” integration
across the flow and FDM down- and cross-stream [12].

1991, Lorenz’s “chaos” (3 nonlinear and coupled ODEs) was solved
with a range of time steps (0.1, 0.01, ..., 10~7). Three integrations
yielded three pure IEs; these were integrated to various times ranging
from 100 to 10,000 (2.1 to 210 billion steps) [13]. Lorenz, 1963, used
a 0.1 time step on a now obsolete computer.

19.9 Closure

DFT rests upon two of Tricomi’s theorems [19]. Existence and uniqueness
for linear Volterra IEs merely require functions to be Lo, that is, square
integrable. Nonlinear IEs add two Lipschitz growth conditions; these are
easily met for any technological application. DFT offers a sound alternative
to classic DE solvers. For many problems, DFT is likely the optimum solver,
especially if full Lovitt-decoupling prevails; then DFI’s obviation of the
usual Volterra iterations is massively advantageous.
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The reader is invited to e-mail (frpdfi@airmail.net) for sample code and
output files used herein.
DFT is the NATURAL THING TO DO and is EASY!
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20 A Contact Problem for a
Convection-diffusion Equation

Shirley Pomeranz, Gilbert Lewis,
and Christian Constanda

20.1 Introduction

In this paper we consider a convection-diffusion equation with a piecewise
constant coefficient, and indicate an iterative solution method for it. The
usual numerical solution techniques are inadequate in this case because
of the presence of a small coefficient and of a boundary layer. Here we
propose a domain decomposition method that extends results published in
[1] and [2]. After splitting the problem domain into two disjoint subdomains
with an internal interface, we prove that the boundary value problem has a
unique solution and then compute the solution numerically, using the finite
element method in one subdomain and the method of matched asymptotic
expansions in the other. These “local” solutions are related at the internal
interface through continuity requirements.

20.2 The Boundary Value Problem

Consider the equilibrium distribution of temperature in heat conduction
across the interface between two homogeneous plates with insulated faces,
where convection is dominant in one and diffusion in the other. The model
that best describes this problem mathematically is

+cu(z,y) = flz,y), (z,y)€Q,  (20.1)
u(x’y) = g(x,y), (x7y) € 09, (20'2)

where Q = {(m,y) 0<z< L, —Hi<y< H2}7 L, Hy, Hy, b, and c are
positive constants,

1, 0<z<L, 0<y<H,,
e, O0<zx< L, —H, <y<QO,

a(z,y) = {

Oy(...) = 9(...)/0y, and f and g are sufficiently smooth functions pre-
scribed on Q and 012, respectively. The parameter €, 0 < ¢ < 1, is the
relatively small diffusion coefficient.
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We split € into two disjoint upper and lower subregions

le{(:r,y):0<:c<L, 0<y<H2},
Qe ={(z,y): 0<a <L, —H; <y<0}

and make the notation

0% = {(2,0): 0 <z < L},
001 ={(0,9): 0 <y < Hy}U{(x,Hz):0< 2 <L}
U{(L,y): 0 <y < Hy},
00, = {(O,y) : —H; <y<O}U{(x,—Hl):O§J;§L}
U{(L,y): —H; <y <0},
Q=0 UQ. U0, Q=09 UOadQ..

If we also write

uy = u|Ql, Ue =ulg , u= {u1,uc},

flzf’Qla fE:f’Q; f:{fl?f€}7
gl:g|8Q1a gE:g|aQE7 g:{glaga}a

then problem (20.1), (20.2) splits into two separate boundary value prob-
lems, one in €2 and one in €).; specifically,

-V (Vul) + b(aylu) +cuy = f1 in Ql,

(20.3)
Uy = g1 on an,

and
—eV - (Vue) + b(0yue) + cue = f in .,

Ue = g. on 0. (20.4)
The boundary conditions in (20.3) and (20.4) are augmented with the nat-
ural conditions of continuity of the solution and of the normal component
of its flux across the internal interface 9€:

Ul =Ue, Oyur =e(Oyue) on 0. (20.5)
For an arbitrary function v € C§°(Q2), we write v = {v1, v }. Multiplying
the equations in (20.3) and (20.4) by v; and v, integrating over ©; and

Q., respectively, adding the results, and using Gauss’s formula and the
transmission conditions (20.5), we find that

A(u7 U) = (fa ’U)v
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where

Au,v) = / [(Vur) - (Vvr) = bug (9yv1) + cuqvr | do
Q1
+/ [e(Vue) - (Voe) — bue (8yve) + cucv| do
Qc

is a bilinear form associated with the internal energy of the system and
(f,v) = /fm do + /fsva do
o Q.
is the L?(Q)-inner product of f and v. Hence, in a Sobolev space (distribu-

tional) setting [3], the variational problem corresponding to (20.3)—(20.5)
consists in finding u € Hy (), u = {u1, uc }, satisfying

Alu,v) = (f,v) Vo € Hi(Q),

YU =g, YioU1 = YeolUe,

(20.6)

where f € H_1(Q) and g € H;/5(99) are prescribed, yu = {y1u1,veue},
~v1 and 4, are the continuous trace operators from H;(9) and H;(€.) to
Hy/5(00) and Hy /5(09:), respectively, and 19 and 7.0 are the continuous
trace operators from Hi () and Hy(Q:) to Hy/2(0). The continuity of
the normal component of the flux across the internal interface is accounted
for by the fact that the variational equation in (20.6) has no term defined
on 0.

Theorem 1. The variational problem (20.6) has a unique solution, which
satisfies the estimate

lullay @) < ellfllaz@) + 19l m, 200)), ¢ = const > 0.

20.3 Numerical Method

We denote by ugk) the kth iterate approximating u in 4, and by ugk) the
kth iterate approximating u in Q., k =1,2,..., and write

(k)
u(k)(ac,y) — {ul (xay)a (Sﬂ,y) S Ql,

u (z,y), (z,y) € Q.

We are using a version of the Dirichlet/Neumann (DN) and Adaptive
Dirichlet/Neumann (ADN) methods (see [1] and [2]). The difference is
that here, the interface condition of continuity of the normal derivative
[1] is replaced by the continuity of the normal component of the flux. In
addition, our method is applied to a domain where the decomposition into
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subregions arises from the discontinuity of the diffusion coefficient. Our
technique is described below to O(e).
Let
ui? (z,04) = 2O (z)

be an initial guess for u(z,0+), 0 < x < L. For k = 1,2,..., we use the
Dirichlet boundary condition on 9y (y = 0+) to solve

—V2u§k) + b(ﬁyugk)) + cugk) = f(z,y), (z,y) €, (20.7)
u?(0,9) = 9(0,9), W (Ly)=g(Ly), 0<y<H,
ugk)(ac’Hg) = g(z, Hs), (k)(ac 0+)=X*DV@), 0<z<L, (208)
then the Neumann boundary condition on 9€ (y = 0—) to solve
—e V2P £ b(0,u) + cul® = f(z,y), (z,y) € Q., (20.9)

u(0,9) = g(0,y), w(L,y) =g(L,y), —H <y<0,
u™ (z,—Hy) = g(z,—H), (20.10)
e(@yulP)(z,0—) = (ayugk))(xﬂ—&—), 0<z<L.

In Q; we now update the Dirichlet boundary condition at the interface
(y = 0+) by setting, for k =1,2,...,

AB(2) = (1 - AV (2) + 0uP) (2,0-), 0<z<L. (20.11)

The continuity across the interface of the normal flux component of each
iterate is imposed by the Neumann boundary condition at y = 0—. But
the iterates u®)(z,y), k = 1,2,..., are generally not continuous across
0. However, if the method converges, then the limit as k — oo of these
iterates is continuous across the interface.

The problem in §2; is solved numerically, for example, by means of finite
elements. Our method has the advantage that, at each iteration, the prob-

lem in €. does not need to be solved explicitly for u( )( ), k=1,2,....
This needs to be done only at the final iteration.

The problem on 2. is a singular perturbation problem whose solution
can be approximated by means of the boundary layer method with matched
asymptotic expansions [4]. The main boundary layer is at y = 0—. For
the kth iteration, the input Neumann boundary data on 2. at y = 0— are
obtained by approximating (‘3yugk) at y = 0+ using the output from the
problem on €y and invoking the continuity of the normal flux iterates at
the interface; that is,

e(0yu)(x,0-) = @yui)(@,04), 0<z <L, k=12....
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Matched asymptotic expansions to O(e) then lead to
ul® (z,y) = b1 (8yugk))(x, 0+)ebv/e

Y
Lyt / /D) f(3 5) ds 4+ e~ /DU g(n 1)

SO

+0(), 0<z<L, k=12,.... (20.12)

The boundary layer solutions at = 0+ and/or = L— can be obtained
by means of the Laplace transformation and can be added at the end of
the computations in order to obtain the complete solution.

The first term on the right-hand side in (20.12) is known from the previ-
ous step in £2;. The second and third terms are independent of the iteration
process and depend only on the data, so they need to be computed only

once. Hence, when ((%u%k))(x, 0+) has been computed in 7, we substitute

it into (20.12) to obtain u® (z,0—), use this in (20.11) to obtain A(*)(x),
and so on.

20.4 Convergence
The error iterates in €27 and 2., defined by
e (z,y) = u(z,y) — ui" (z,y),

" » k=1,2,...,
€e (5572/) = U(.’L’,y) — U, (xay)7

are found by separation of variables in the associated homogeneous prob-
lems. We write
BN () = egk)(m,O—&-) =u(z,04) = A V(z), 0<z<L, k=1,....
For k=1,2,...,in Q; we have
fv%g’“) + b(ﬁye(lk)) + cegk) =0, (x,y)€ Q,
(0,9) =0, e(Ly)=0, 0<y<H,,
egk)(m,Hg) =0, egk) (2,04) = ¢ V(z), 0<az<L;
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the error is

e (z,y)
© b 2 e\ 271/2
=Y et sinh{KQ) tet (L) } (—H2+y>}
n=1
X sin <m> k=1,2,..., (20.13)
where
bH /2

k) — ‘

For k=1,2,..., in Q. we have

—e V2P 4 b(ﬁyegk)) +ce® =0, (x,9) €.,
e (0,y) =0, eM(L,y)=0, —Hi <y<0,
e (x, —Hy) =0, e(d,eM))(x,0-) = (ayegk))(gc, 0+), 0<z<IL,

and the error is

e (x,y)
o N2 ¢ e\ 211/2
=3oatpemmreand [() + £+ (F) | unen)

X sin <n7er> k=1,2,..., (20.14)

where

O(k) _ C(k efb(H1+€H2)/(2€) 2T7L COSh(TnHQ) 7bSinh(7’nH2)
& L,m 2¢esy, cosh(s, Hy) + bsinh(s, Hy)’

n=1,2,..., k=1,2,.... (20.15)

Here

b\ 2 e\ 211/2
ORI

bN2 . L\ n=12,....
SRRk
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Applying the update formula (20.11), we find that
P (z) =1 -0)% V() + 0 (x,0-), 0<z<L, k=1,2,....

Using (20.13) and (20.14) and replacing 35~V (z) = ! (z,0+) and
egk)( ,0—), k = 1,2,..., by their Fourier sine series representations on
[0, L], we see that the kth error iterate 5)(z) at y = 0+ is given by

B¥ (z) = (1-60)8% V(x) + 6 (x,0-)
—(1-9) 2:: Ok) e =0H2/2 ginh (—r,, H,) sin (”Zx)

032 COMIC) (s, Hy) s (”Z”““ :

0<z<L, k=12.... (20.16)

n=1

Expressing 3%) on the left-hand side in (20.16) as a Fourier sine series,
we have

Z C(k+1 —bH>2/2 sinh(—r, Hz) sin (anj)

0) Z Cf?e‘bmﬂ sinh(—r, Hz) sin (T) )

n=1

+GZC k) ebH1/(2€) ginh (s, Hy ) sin (m;z),
0<z<L, k=1,2,.... (20.17)

We now make use of the orthogonality of the functions sin(nma/L),
n =1,2,..., on [0,L] in (20.17) to determine a connection between the

nth Fourier sine series coefficients of 3*) and those of 3(*~1) of the form
C’{fﬁ:—l)e*sz/z sinh(—r, Hs)
=(1- 9)0{{267“{2/2 sinh(—r, Hz) + 6 C’E(f“rzele/(%) sinh(s, Hy)
n=1,2,..., k=1,2,.... (20.18)
From (20.15) and (20.18) it follows that

i = -oct)
(k) 2ry cosh(r,Hy) — bsinh(r, Hy) sinh(s, H;)
Lm 9es,, cosh(s, Hy) + bsinh(s, Hy) sinh(—r, Hs)
= [1 - 9(1 — (e, b, c,L,Hl,HQm))]Cﬁz,

n=1,2,..., k=12..., (20.19)

+6C
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where

7(€7b7 CaLaHhHQan) = ! <( (b/2) T COth(T"HQ) )7

e\ (b/(2¢)) + sy, coth(s, Hy)

From (20.19) and (20.20) we obtain

CY — a(0,6,b,¢, L Hy, Hyyn)CF), m=1,2,..., k=1,2,...,

1,n

where the reduction factors a are given by
a(f,e,b,¢, L, Hy,Hy,n) =1— 0(1 — (e, b, c,L,Hl,Hg,n))7 n=12....

Theorem 2. (i) The iterative method (20.7)—(20.11) converges in L*(0, L)
to the unique continuous solution of (20.1),(20.2) if and only if

la(f,e,b,¢, L, Hy,Ha,n)| <1, n=1,2,....

(ii) If convergence occurs for a specific value of 0, then it also does for
all smaller positive values of 6. ~
(iii) If there are positive proper fractions 8 and & such that

l(,e,b,¢c, L, Hy, Ho,n)| <@, n=12,...,

then the method converges pointwise on [0, L] for 8, with convergence rate
at least &.

For example, in the test problem (20.1), (20.2) withb=c=L = H; =
Hy; =1 and € = 0.1, if we choose # = 0.15, then we can take & = 0.65; in
this case,

18220,y = (065)* 8 [l 20,0y = 0 as k — oo,

20.5 Computational Results

The numerical solution in ; was computed by means of the finite ele-
ment method with piecewise linear triangular elements. The uniform finite
element grid had 11 nodes in both the z and y directions.

The method of matched asymptotic expansions to O(g?) was used in
Q.. Numerically, this modified the expression of the Dirichlet boundary
condition for the next iteration in ©; (at y = 0+) from that given by
(20.11) to

AE () = (1= OAF D () + 01 —)uP(2,0-), 0< 2 <L, k=1,2,....
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The numerical results were obtained with Mathematica Version 4 for

the test problem (20.1), (20.2) with Hy = Hy =L =b=c=1, § = 0.25,
e = 0.01, and data functions

filz,y) =2(1+y) +2(1 —2)(2+y),
fe= g%ey/'S [262 + (¥ +e -1zl - z)],

2¢(1—2), 0<z<1,y=1,

g1(z,y) =< 0, r=0,0<y<l,
0, r=1, 0<y <1,
r(l—x)e 5, 0<a<1, y=—1,
g-(z,y) = 1 0, r=0, -1<y<0,
0, r=1 -1<y<0,

The exact solution is
u(z,y) = x(1 — )1 +y),
uc(x,y) = x(1 —z)ev/e.
Both the exact solution and its normal flux are continuous across y = 0,
0 < x < 1. The iterations were started using the linear interpolant of the
given boundary values at (z,y) = (0,0) and (z,y) = (1,0) as an initial

guess for A(9); in other words, A (z) =0, 0 <z < 1.
The values of the interface error

£(10) (z,04) =z(1 —xz) — (1) (z,0+)
after 10 iterations can be found in Table 1.

Table 1. The error at y = 0+ after 10 iterations.

x e (z,04)
0.0 0.0

0.1 0.00768254

0.2 —0.00533406

0.3 0.000561597
0.4 0.00116317

0.5 0.00075847

0.6 0.00106993

0.7 0.000327891
0.8 —0.00486947

0.9 0.00744013

1.0 0.0
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20.6 Conclusions

We have proposed an efficient iterative domain decomposition method that
solves general convection-diffusion singular perturbation problems. Our
specific application involves a piecewise constant diffusion coefficient. We
have established sufficient conditions for the convergence of the method,
identified suitable values of the relaxation parameter 6, and started inves-
tigations into the rate of convergence. The method was implemented to
O(£?) to solve test problems.

Full details of the proofs of these assertions will appear in a future pub-
lication.
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21 Integral Representation
of the Solution of Torsion
of an Elliptic Beam with
Microstructure

Stanislav Potapenko

21.1 Introduction

The theory of micropolar elasticity [1] was developed to account for dis-
crepancies between the classical theory and experiments when the effects
of material microstructure were known to significantly affect a body’s over-
all deformation. The problem of torsion of micropolar elastic beams has
been considered in [2] and [3]. However, the results in [2] are confined
to the simple case of a beam with circular cross section while the analy-
sis in [3] overlooks certain differentiability requirements that are essential
to establish the rigorous solution of the problem (see, for example, [4]).
In neither case is there any attempt to quantify the influence of material
microstructure on the beam’s deformation.

The treatment of the torsion problem in micropolar elasticity requires
the rigorous analysis of a Neumann-type boundary value problem in which
the governing equations are a set of three second-order coupled partial dif-
ferential equations for three unknown antiplane displacement and microro-
tation fields. This is in contrast to the relatively simple torsion problem
arising in classical linear elasticity, in which a single antiplane displacement
is found from the solution of a Neumann problem for Laplace’s equation [5].
This means that in the case of a micropolar beam with noncircular cross
section it is extremely difficult (if not impossible) to find a closed-form
analytic solution to the torsion problem.

In this paper, we use a simple, yet effective, numerical scheme based on
an extension of Kupradze’s method of generalized Fourier series [6] to ap-
proximate the solution of the problem of torsion of an elliptic micropolar
beam. Our numerical results demonstrate that the material microstruc-
ture does indeed have a significant effect on the torsional function and the
subsequent warping of a typical cross section.

21.2 Torsion of Micropolar Beams

Let V be a domain in the real three-dimensional space R3, occupied by a
homogeneous and isotropic linearly elastic micropolar material with elastic
constants A, u, a, 3, v, and k, whose boundary is denoted by 0V. The
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deformation of a micropolar elastic solid can be characterized by a dis-
placement field of the form

U(x) = (u1(x), ug(z), us(x))"

and a microrotation field of the form

D(z) = (¢1(2), pa(z), p3(x))7,

where x = (21, 72, 3) is a generic point in R? and a superscript T indicates
matrix transposition. We consider an isotropic, homogeneous, prismatic
micropolar beam bounded by plane ends perpendicular to the generators. A
typical cross section S is assumed to be a simply connected region bounded
by a closed C?-curve S with outward unit normal n = (ny,n9)?. Taking
into account the basic relations describing the deformations of a homoge-
neous and isotropic, linearly elastic micropolar solid [7], we can formulate
the problem of torsion of a cylindrical micropolar beam (see, for exam-
ple, [2] and [3]) as an interior Neumann problem of antiplane micropolar
elasticity [8]:
Find u € C%(S) N CY(S U IY) satisfying

L(Ox)u(z) =0, =z€S, (21.1)

such that
T(0x)u(z) = f(z), =€ dS. (21.2)

Here, L(0x) is the (3 x 3)-matrix partial differential operator corresponding
to the governing equations of torsion of a micropolar beam [3], u(z1, z2) =
(p1(21,22), (w1, m2), uz(x1,22))T, T(Ox) is the boundary stress operator
3], and f = (yn1,yne, p(w2n1 — v1n2))

In [8], the boundary integral equation method is used to prove existence
and uniqueness results in the appropriate function spaces for the boundary
value problem (21.1), (21.2). As part of this analysis, it is shown that
the solution of (21.1), (21.2) can be expressed in the form of an integral
potential.

21.3 Generalized Fourier Series

Let 0S5, be a simple closed Liapunov curve such that 95 lies strictly inside
the domain S, enclosed by 9S., and let {z(*) € 9S,, k = 1,2,...} be a
countable set of points densely distributed on 95,.. We set S, = R2\S*,
denote by D the columns of the fundamental matrix D [8] and by F(*) the
columns (of matrix F') that form the basis of the set of rigid displacement
and microrotations associated with (21.1) and (21.2); that is,

00 0
F=10 0 0]. (21.3)
00 1
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The following result is fundamental to the numerical scheme used to
approximate the solution of the micropolar torsion problem. Its proof
proceeds as in [6].

Theorem 1. The set
{F® 90k 5 =123 k=1,2,...}, (21.4)
where F®) s the third column of matriz (21.8) and
g(jk)(x) - T(ax)D(j)(x, ﬂ,;(k))’

is linearly independent on dS and fundamental in L*(DS).

If we now introduce the new sequence {n(™}2; obtained from (21.4)
by means of a Gram—Schmidt orthonormalization process, and use the in-
tegral representation formula for the solution of a boundary value problem
(Somigliana formula) [8], then, as in [9], we can derive the approximate
solution for the torsion problem in the form of a generalized Fourier series,
that is,

W(z) = BFO -3 g, /8 Plen w)ds(y) + G). v s (1)

r=1

Here, the first term on the right-hand side is a rigid displacement inde-
pendent of n, the Fourier coefficients ¢, are computed by means of the
procedure discussed in [6] and [9], P(z,y) is a matrix of singular solutions
[8], and G(z) is given by

G(x) = QSD(I,y)f(y)dS(y)v z € R*\9S.

Since ¢3 cannot be determined in terms of the boundary data of the prob-
lem, we can conclude that the solution is unique up to an arbitrary rigid
displacement /microrotation, which is consistent with the results obtained
in [8].

This numerical method is extremely attractive in that it inherits all
the advantages of the boundary integral equation method and, as in the
following example, can be shown to produce accurate, fast-converging, and
effective results.

21.4 Example: Torsion of an Elliptic Beam

To verify the numerical method, it is a relatively simple matter to show
that for the problem of a circular micropolar beam, the numerical scheme
produces results that converge rapidly to the exact solution established in
[2] (that the cross section does not warp, i.e., that the material microstruc-
ture is insignificant in the torsion of a circular micropolar bar). Of more
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interest, however, is the case of an elliptic micropolar bar [5], which, to the
author’s knowledge, remains absent from the literature.

As an example, consider the torsion of a micropolar beam of elliptic
cross section in which the elastic constants take the values a = 3, 3 = 6,
v=2,k=1,and g = 1. The domain S is bounded by the ellipse

xr1 =cost, w9 =1.5sint.

As the auxiliary contour 95, we take the confocal ellipse

x1 = 1.1cost, x9 = 1.6sint.

Using the Gauss quadrature formula with 16 ordinates to evaluate the
integrals over 05 and following the computational procedure discussed in
[6] and [9], the approximate solution (21.5) is found to converge to eight
decimal places for n = 62 terms of the series. Numerical values are pre-
sented in Table 1 for representative points (0,0), (0.25,0.25), (0.5,0.5), and
(0.5,0.75) inside the elliptic cross section.

Table 1. Approximate solution of micropolar beam with elliptic cross section for
n =62 in (21.5).

Point in cross section|  (0,0) (0.25,0.25) | (0.5,0.5) | (0.5,0.75)
©1 0.74431942 | 1.17355112 | 1.24343810 | 1.82784247
P2 0.48152259 { 0.97222035 | 1.11246544 | 1.36181203
U3 0.00006160 | 0.02139392 | 0.08461420 | 0.12380739

Here ¢; is the microrotation about the xj-axis, po the microrotation
about the xs-axis, and ug the antiplane displacement.

Note that if we compare the values of the out-of-plane displacement or
torsional function ug with those obtained in the case of a classical elastic
elliptic beam (which are 0, 0.02403812, 0.09615251, and 0.14422874 at the
same points, based on the exact solution for the warping function [5]), we
conclude that there is a difference of up to 15% between them at certain
points. (In addition to the results in Table 1, we considered several other
interior points of the ellipse and arrived at a similar conclusion).

In contrast to the case of a circular micropolar beam, for which the cross
section remains flat [2] (as in the classical case [5]), there is a significant
difference in the torsional function for an elliptic beam made of micropolar
material when compared to the same beam in which the microstructure is
ignored (i.e., the classical case [5]).

The method used here is easily extended, with only minor changes of
detail, to the analysis of the torsion of micropolar beams of any (smooth)
cross section, where we again expect a significant contribution from the
material microstructure.
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22 A Coupled Second-order
Boundary Value Problem
at Resonance

Seppo Seikkala and Markku Hihnala

22.1 Introduction

We continue the study started in [1] of the boundary value problem (BVP)
z1” T Ji(az +b$2)> <b1(t)>
+A4 = + :
<IL‘2H ) <x2 > <f2 (cx1 + dzo) ba(t) (22.1)
1’1(0) = (EQ(O) = .’L‘l(’/T) = x2(7r) = 0,

now considering the case where the null space of the differential operator on
the left-hand side in (22.1), with the given Dirichlet boundary conditions,
is two dimensional.

Fig. 1. A coupled spring-mass system.

Problems of this type arise, for example, in mechanics (coupled oscilla-
tors) or in coupled circuits theory [2]. Thus, for the spring-mass system in
Fig. 1 (my and mgo are the masses and si, sz, and S the stiffnesses) we

have
A= (flﬁ _aj) , (22.2)

where a; = s1/m1+S5/my, ag = sa/ma+S/ma, « = S/my, and § = S/ms.
The special case where s1/m; = s3/ma = 1 and, hence, where

_(a+l —«
A_( -0 ﬁ+1)’
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was studied in [3]. The case s; = s3 = m; = ma,

_(a+l —«
A= ( —a  a+ 1) ’
was studied in [4]. In [1], we considered more general problems (22.1) but

still having a one-dimensional null space for the differential operator with
the given Dirichlet boundary conditions. If, for example,

mi = mo = 1, 51 =

81’ )

5 _9
AZ( 2)’
#

then the null space is two dimensional.

The change of variables z = T~ 'z, where T is a matrix that diagonalizes
A and has the eigenvectors of A as columns, transforms problem (22.1) into
a system

2" +diz1\ _ o1 filazy 4 bao) —1 ( b1()
(zg”+d2z2>_T <f2(0331+d932)>+T (bQ(t)>7 (22.3)

21(0) = 22(0) = 2z1(7) = 2z9(7) =0,

ga

that is,

where z = (;1) = Tz and d; and dy are the eigenvalues of A. For the
2

matrix A in (22.2) we may choose

_ (o v -1 1 B v
T_(v —5)’ g _aﬁﬂ?(v —a>’

where either v = 1 (a1 — az) + & [(a1 — a2)? + 4af] Y2 o v=1(a1—az)—

% [(al — a2)2 + 4aﬁ] 1/2.

If di = l12 and dy = 122, where [y and lo are positive integers, then we
have a resonance case, and the null space of the differential operator E in
the coupled system (22.1), defined by

T
X9 ’

1
Er = (ml ,,) +A
T2
with the given Dirichlet boundary conditions, is spanned by the functions

o) =T ((1)) sin(li) and () =T <‘1)> sin(lt).
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We study the existence of the solutions of (22.1) in terms of the parameters
b1 and by in the decomposition

b(t) = (Z; 8 ) =b1®(t) + ban(t) + T (2; gg ) , (22.4)

where by is orthogonal to 11 (t) = (2/m)*/?sin(l1t) and by is orthogonal to
Pa(t) = (2/m)1/2sin(lat). The motivation for decomposition (22.4) is that
the BVP

Ex=b, z(0)=2xz(r)=0

has a solution if and only if by = by = 0.

22.2 Results

Let X be the set of all continuous functions z : [0,7] — R2, and suppose
that f; and fo are continuous and bounded. For a fixed A = (A1, \2) € R?,
consider the integral equation system

2z =M+ KNz, (22.5)

where

_ 21\ _ p1 ( frlazy +bz2) + by
NZN<ZQ)T <f2(01’1+d$2)+bg ’

=Tz, ¥ = (P1,92)T, Mp = (A1, Aa902)T, and the linear operator
K : X — X is defined by

[ k1(t, s)z1(s) ds
Kz= |20 ;

[ ka(t, s)z2(s) ds
0
here the k; are the solutions of the problems

Liki(t,s) = 6(t — s) — i (D) ¢i(s),
ki(0,s) = ki(m,s) =0,
/ki(us)z/)i(t) dt=0, i=1,2,

0

Livw = v’ + 1%u and Lou = u” + lyu. Since fi and f, are continuous
and bounded, it follows that for a fixed A € R?, system (22.5) has at
least one solution. For any such solution z*, we write 2* = Tz*, §()\) =

(01(A), 62(N)),

T

50 = / (N2)i(t)yn () dt,

0
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and

0i(A) = 8i(\) — by, i=1,2.

We now easily deduce that the BVP (22.3) is equivalent to the pair of
equations

z=Ap+ KNz,
d(\) =0,

from which it follows that the BVP (22.1) is equivalent to the pair

z =¥+ Fuz,
d(\) =0,
where U =T and F = TKNT 1.
For simplicity, assume that the limits f;(co0) and f;(—o0) exist and that
fi(=0) < 0 < fi(oo), i = 1,2. We make the notation D;* = {t € [0,7] :
P;(t) >0} and D;” = {t € [0, 7] : ¢;(t) <0}, i =1, 2.

Theorem. Suppose that ad — bc # 0 and that fori=1,2,

/wl ) dt + fi(co /wl

™

< / bi(E)un(t) dt

0

< fi(oo /zpl )dt + fi(— /zpz dt. (22.6)

Then the BVP (22.1) has at least one solution.

Proof. The change of variables
() (2)
Z9 )
a b
p=(ta)

transforms problem (22.1) into the equivalent problem

() =mr (h) e ().
21(0) = 22(0) = 21 (w) = 2() = 0.

where B is the matrix
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This, in turn, is equivalent to the system of equations

z=Pz+ KNz,

22.7
PNz =0, ( )

where the projection operator P : C?[0, 7] x C%[0, 7] — C[0, 7] x C[0,7] is
defined by

s

_ (Mt . .
PZ - <>\2’l/}2> ? Az - 0/21(15)1/%(0 dt7 1 = 1’2’

and N is defined by

. 1 fi(z1) +bu(t)
Nz =BT (f§<z§>+bl<t>)'

Let Q : C?[0, 7] x C?[0,n] — C[0,7] x C[0, 7] be defined by
Qz=Pz+KNz— B 'PNz.
If Q has a fixed point, then system (22.7) has a solution since PNz = 0
if and only if PB™'PNz = A“'!PNz = 0. On the other hand, if z is
a solution of (22.7), then z is a fixed point of (). By the Leray—Schauder
theory, to show that @ has a fixed point, it suffices to show that (I —7Q)z #
0 for all z € 9Q and 7 € (0,1), where
Q={z]|z=2"+7% ||z"]| <R, |lZl| <M}, 2"=Pz,

for some chosen R > 0 and M > 0. Now, (I —7Q)z # 0 if P(I —7Q)z # 0,

that is, if
(1-1) (iﬁ;) +7B7'BT! <gﬁ;> + (8) 7 (22.8)
where
5 = ]fi[Aiwi(t) + Zi ()] (t) dt+/wbi(t)¢i(t) dt, i=12.
0 0

Let z € 0Q. Then either 1) ||z*|]| = R and ||Z]| < M, or 2) ||z*|]]| < R
and ||Z]| = M. In the case 1), we have max{|\{|, |\2|} = R. By condition
(22.6), we can choose R so that 61 > 0if \y = R, 61 <0if \; = —R, d2 > 0
if Ay = R, and J; < 0 if Ay = R; hence, (22.8) holds, so (I —7Q)z # 0.

In the case 2), we choose M > ||K]|| ||[Nz||. Then (I —7Q)z = 0 is
equivalent to z = 7(Pz— B~ !PNz)+7K Nz, which implies that Z = TK Nz
and, hence, that ||Z|| < M: a contradiction. Thus, (I — 7Q)z # 0, and the
proof is complete.
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23 Multiple Impact Dynamics
of a Falling Rod and
Its Numerical Solution

Hua Shan, Jianzhong Su, Florin Badiu, Jiansen Zhu,
and Leon Xu

23.1 Introduction

When an electronic device drops to the floor, it usually comes down at an
inclination angle. After an initial impact at an uneven level, a clattering
sequence occurs in rapid succession. There has been growing recognition
that the entire impact sequence, rather than just the initial impact, is im-
portant for the shock response of circuits, displays, and disk drives. In a
pioneering study by Goyal et al. (see [1] and [2]), it was found that when a
two-dimensional rod was dropped at a small angle to the ground, the sec-
ond impact might be as large as twice the initial impact. This raised the
issue of how adequate the current testing procedure and simulation anal-
ysis are. Standard fragility tests, which typically involve a single impact
with no rotation, are not adequate for that type of drop. Angled dropping
tests have been seen in the literature, but they are apparently more com-
plicated in nature. Similarly, including subsequent impacts in numerical
simulations increases computational costs. So there is a need for further
study of multiple impacts from both analytic and numerical analysis and
experimental points of view.

Problems of a single impact or first impact are discussed in many arti-
cles in mechanics and mathematical literature, (see, for example, [3]-[5] for
rigid-body collisions). Even in single-impact cases, the topic remains the
focus of much discussion (see [6] and [7]) as many theoretical issues of con-
tact dynamics with friction have started to be resolved. Recent attention
has been paid to detecting and calculating the micro-collisions that occur
in a short time interval, when the bodies are allowed to be flexible (see [8]
and [9]). A whole range of commercial software (ANSYS, etc.) is available
to study the single-impact problem, with a rather detailed approach, such
as finite element analysis, implemented (see [10] and [11]).

The study of multiple impacts, however, is an emerging area. Goyal et
al. used in [1] and [2] a transition matrix method to calculate the clattering
sequence and its impacts. There, the contact times of impacts are assumed
to be instantaneous and time intervals between the impacts are also brief, as

The authors are indebted to Nokia for the support of this work.
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a two-dimensional rod is dropped to the ground at a very small angle. We
note here that these impacts are still relatively far apart in times of collision,
by comparison to the micro-collision situation [8]. These collisions occur in
different parts of the body according to their movement after the collisions,
and are not a consequence of elastic oscillations. Rather, the dynamics
between the impacts play a very significant role in determining the velocity
and location of the next impact, particularly when the inclination angle of
the initial dropping is moderate.

In this study, we provide a comprehensive analysis of the clattering dy-
namics. The work is therefore a continuation of the study by Goyal et
al. in [1] and [2]. Our results in the multiple impact of a uniform rod
are consistent with that of Goyal’s. We further explore the scenario where
a larger initial dropping angle leads to a different impact sequence. Our
methodology and numerical tools allow us to consider the problem of a
three-dimensional body with nonuniform density. Substantial new knowl-
edge of the multiple impacts is gained with numerical experiments. Such
research is the first step towards a simulation tool for the design and opti-
mization of electronic components.

We outline our article as follows. In Section 23.2, we state the basic
rigid-body dynamics equation. Section 23.3 introduces the continuous con-
tact model that will be used in numerical simulation. Section 23.4 contains
theoretical results for a two-dimensional uniform rod based on the dis-
crete contact model. We present the numerical simulation of the multiple
impacts of a three-dimensional rod in Section 23.5. The discussion and
conclusion are presented in Section 23.6.

23.2 Rigid-Body Dynamics Model

Two sets of coordinate systems are used to describe the displacement and
rotation of a rigid body. The global coordinate system (z,y, 2) is fixed to
the ground, as shown in Fig. 1. The local coordinate system (z’,y',2’),
or rigid-body coordinate system, is a body-fixed frame with its origin lo-
cated at the mass center of the rigid body. In the present work, only the
gravitational force Fg and the impact contact force F. are considered.

Fen

Fig. 1. Rigid body and coordinate systems.

The equation of unconstrained motion for the rigid body can be written
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as a set of ordinary differential equations in the matrix form [12]

Mg=Qv+Qe, (23.1)

where q = {RT, ﬁT} denotes the vector of generalized coordinates, R =

{zc, Ye, ZC}T is the coordinate of the mass center, and 8 = {fy, 51, 02, ﬂg}T
represents the vector of Euler parameters. The inertia matrix M is given

by
I ~
M:/QP[G’Tﬁ’T T} I-—A# G1dQ,

where the integration is over the entire rigid body, p is the density, I is the
identity (3 x 3)-matrix, A is the transformation (4 x 4)-matrix, and @’ is the
skew-symmetric matrix obtained from the local coordinates vector u’. The
matrix G’ is a (3 x 4)-matrix expressed in terms of the Euler parameters.

Qy, the first term on the right-hand side of (23.1), represents the vector
that absorbs the quadratic velocity terms, that is,

I
Qv=- /Q p[G/T &'T AT:| ay dQ,

where ay = AZ' &' u' — A G’ B, & is the skew-symmetric matrix cor-
responding to the angular velocity vector w’ of the rigid body in the local
coordinate system. The superposed dot denotes the derivative with respect
to time. The second term on the right-hand side of (23.1) is the vector of

generalized forces
(Qe)R:| _ |:Fg + Fc:|
(Qe)s GTM. |’
where G = A G’. The general force includes the gravitational force Fg and
the impact contact force F., and M, is the vector of the moment of the
contact force with respect to the mass center. The modeling of the impact
contact force will be given in Section 23.3.
The matrix M is assumed to be positive definite, and (23.1) can be

Q- |

written as
d = M_l (Qv + Qe)' (232)
We introduce the state vector
o= |3
q
and the load vector )
R — {M‘ Qv+ Qe)}
B q

Then (23.2) can be written as
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that is, a set of ordinary differential equations, which can be solved for
given initial conditions. The time integration is accomplished by means
of the third-order total-variation-diminishing (TVD) Runge-Kutta method
(see [13)).

23.3 Continuous Contact Model

As mentioned earlier, the purpose of the present work is to study the colli-
sion of a rigid body with a horizontal floor. The continuous contact model,
also known as the compliant contact model, is used to model the impact
contact force. This model is well suited for the problems in discussion.
First, the model allows us to record specific impact and forces at any par-
ticular moment; second, the viscoelastic parameters in the model can be
used to describe the energy dissipation and elastic reconstitution of the
floor. As we are more concerned with the trajectory of the impacts rather
than micro-collisions, we consider this continuous contact model adequate.
Below we give a brief description of the numerical procedure; full details of
the proofs of these assertions will appear in a future publication.

The horizontal ground is modeled as a distributed viscoelastic founda-
tion that consists of a layer of continuously distributed parallel springs and
dampers, as shown in Fig. 2. The surface stiffness is represented by the
spring coefficient kg, and cg is the ground damping coefficient.

Rigid Body

Fig. 2. Distributed viscoelastic foundation.

The impact contact force is calculated as the integral of a distributed
load over the contact area S, in the form

F.= / f.dS,
s

where f. = f, n + f;t is the vector of the distributed load and n and t
represent the unit vectors in the normal and tangential directions, respec-
tively. The normal distributed contact load f, is determined explicitly by
the local indentation ¢ and its rate d: f,, = (kg +cgd) 0. The local tangen-
tial contact load f; is determined from Coulomb’s law, that is, f; < usfn
when sticking occurs, and f; = ugf, when sliding occurs. Here ps and
ur are the coefficients of static friction and sliding friction, respectively.
The moment of the impact contact force with respect to the mass center is
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computed as

MC:/mCdS,
S

where m. = af; and 1 is the skew-symmetric matrix corresponding to the
local coordinate vector expressed in the global coordinate system.

The continuous contact model will be used to evaluate the impact con-
tact force in the rigid-body dynamics model of Section 23.2. The numerical
simulation results of the falling rod problem will be given in Section 23.5.

23.4 Discrete Contact Model for a Falling Rod

This section presents a discrete contact dynamics model for the falling rod
problem. This model is based on the linear impulse-momentum principle,
the angular impulse-momentum principle for a rigid body, and some im-
pact parameters that relate the pre- and post-impact variables, such as the
coefficient of restitution, which is defined as the ratio of the post-impact
relative normal velocity to the pre-impact relative normal velocity at the
impact location. The discrete model assumes that the impact occurs instan-
taneously and the interaction forces are high, and, thus, that the change in
position and orientation during the contact duration are negligible and the
effects of other forces (for example, the gravitational force) are disregarded
[4]. This model is able to predict post-impact status for given pre-impact
information and predefined impact parameters. The theoretical solutions
for the discrete model in this section will be compared with the numerical
results for the continuous impact model in Section 23.5.

The falling rod problem is depicted in Fig. 3, which shows a schematic
sketch of the collision of a falling rod with the horizontal ground. The
length of the rod is L. The rod forms an angle # with the floor when
one of its ends hits the ground. Unit vectors n and t define the normal
and tangential directions. The vector pointing from the mass center of
the rod to the impact location is defined as d = d,, n + d; t, and therefore
dp =—1/2Lsin@, and d; = —1/2 L cos#.

Fig. 3. Falling rod colliding with a massive horizontal surface.
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The impact dynamics equations are
m(vn - Un) = Pna
m(Vy — vt) = i Py,

1—12mL2(Q —w) = w; Ppd, — Pody,
Vi, — Qdy = —e(vy, — wdy).

(23.3)

The first two equations (23.3) represent the linear impulse-momentum law
in the normal and tangential directions. The third equation follows from
the angular impulse-momentum law. The last equation gives the relation-
ship between the relative normal velocities at the impact location before
and after impact. The mass of the rod is given by m. The pre- and post-
impact vectors of velocity at the center of mass of the rod are defined as
v = v,n + vt and V = V,n + Vit, respectively. The variables w and €2
are the pre- and post-impact angular velocities of the rod. The impact
impulse vector is given by P = P,,n+ P;t, with normal component P, and
tangential component P;. The relationship between these two components
is given by P; = u; P,, where p; is the impulse ratio. The restitution co-
efficient is denoted by e. When the pre-impact variables and the impact
parameters (p; and e) are known, (23.3) gives a closed system of algebraic
equations for the four unknowns V,,, V4, Q, and P,. Settingm =1, L =1,
w =0, and e = 1, we find that the solutions of (23.3) are

B 1 —3cos? 6 + 3 sin 6 cos O

B 1+3c0829—3msin00059vn’
24

B 1+3c0829—3uisin000500

_ 12(cos @ — p; sin0)

B 1+3cos20—3uisinﬁcosﬁvm

n

Vi=v

mnH

2u,
- Upy.
1+ 3cos?6 — 3u;sinfdcosd

P, =

Note that the third equation (23.3) is based on the assumption of point
contact, and becomes invalid when § = 0. In this case, (23.3) is reduced to
the set of equations
m(Vn - Un) = Pna
m(Vy — vy) = pi Pr, (23.4)
V. = —ev,.

When e = 1, the solutions of (23.4) are
Vi = —vp,

Vi = —2pvp + vy,
P, = —2v,.
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23.5 Numerical Simulation of a Falling Rigid Rod

The discrete contact dynamics model presented in the previous section is
illustrative of the qualitative features in a clattering impact, but it certainly
has several shortcomings. First of all, the discrete model is based on the
assumption that the impact occurs instantaneously and the contact dura-
tion is negligible. Second, it also assumes that interaction forces are high,
and thus the effects of other forces (for example, the gravitational force)
are disregarded. Third, it assumes that the impact is only with point-
contact, and therefore the contact point must be known in advance. The
discrete contact model needs to be modified to handle the case with multi-
ple contact points or with surface-contact impact. The continuous contact
model presented in Section 23.3 is able to overcome these problems. In
this section, the rigid-body dynamics equations given in Section 23.2 and
the continuous contact model are applied to the numerical simulations of a
falling rigid rod colliding with a horizontal ground. The numerical results
on the first impact are compared to the theoretical solutions of the dis-
crete model for the purpose of code validation. Then the numerical results
involving a sequence of multiple impacts of the falling rigid rod with the
ground are displayed.

Figure 4 shows the geometry and surface meshes of the rigid rod used in
all test cases in this section. The parameters of the rod are given as mass
m =1, length L = 1, and radius rq = 0.01.

Fig. 4. Meshes at the surface of the falling rod.

In the first test case, the falling rigid rod collides with the horizontal
ground at different contact angles 6 ranging from 0° to 90°. The initial
angular velocity is w = 0, the pre-impact normal velocity is v, = —1, the
pre-impact tangential velocity is v; = 0, the ground stiffness coefficient is
kg = 10, and the ground damping coefficient is ¢ = 0. The reason
that kg takes such a large value is to make the contact surface sufficiently
small, so that the numerical results will be comparable to the theoretical
solution of the discrete contact model where a point-contact is assumed.
The friction is not considered in this case, so us = 0 and ux = 0. The
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discrete contact model in Section 23.4 is also applied to this test case for
comparison. In the discrete contact model, for the case of 8§ # 0°, the
post-impact values are calculated by setting v,, = —1, vy, = 0, and p; =0
in (23.3). When 6 = 0°, (23.4) is used to calculate the solutions. These
solutions from the discrete contact model are referred to as the theoretical
solutions in this section.
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Fig. 5. Comparison between numerical and theoretical results for the first col-
lision of the rigid rod in the first test case, with initial angular velocity w = 0,
pre-impact normal velocity v, = —1, ground stiffness k¢ = 10!, ground damp-
ing coefficient ¢ = 0, and no friction. (a) The post-impact normal velocity of
the center of mass as a function of the impact contact angle. (b) The post-impact
angular velocity as a function of the impact contact angle. (¢) The normal im-
pact impulse as a function of the impact contact angle. (d) The energy loss as a
function of the impact contact angle.

The post-impact status of the rigid rod for the first collision given by
numerical simulation is compared to the theoretical solutions, as shown in
Fig. 5. The post-impact normal (z-direction) velocity at the mass center,
the angular velocity, the normal impact impulse, and the energy loss are
shown as functions of the initial contact angles in Fig. 5(a), (b), (¢), and
(d). Both the numerical simulation results and the theoretical solutions
indicate a sudden change of velocity, angular velocity, and normal impact
impulse when 6 changes from zero to nonzero values. The energy loss is
the difference in the total energy before and after the collision. In this
test case, there is no friction and floor damping: Fig. 5(d) shows clearly



23. Multiple Impact Dynamics and Its Numerical Solution 265

the conservation of the total energy. Overall, Fig. 5 indicates that the nu-
merical results of the rigid-body dynamics simulation with the continuous
contact impact model agree very well with the theoretical solutions.

The second test case demonstrates the collision between a falling rigid
rod and the horizontal “rough” floor with a sliding friction coefficient py
ranging from 0 to 0.8. The static friction coefficient u, takes the same value
as p. The initial impact contact angle is § = 45°. The other parameters
are the same as in the first test case.
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Fig. 6. Comparison between numerical and theoretical results for the first col-
lision of the rigid rod in the second test case, with initial impact contact angle
0 = 45°, initial angular velocity w = 0, pre-impact normal velocity v, = —1,
ground stiffness k¢ = 10!, ground damping coefficient cg = 0, sliding friction
coefficient pur = 0-0.8, and static friction coefficient pus = pg. (a) The post-
impact normal velocity of the center of mass as a function of the impact contact
angle. (b) The post-impact angular velocity as a function of the impact contact
angle. (c) The normal impact impulse as a function of the impact contact angle.
(d) The energy loss as a function of the impact contact angle.

Setting § = 45°, we see that the theoretical solutions in (23.4) give the
post-impact value of different variables for the first collision. The compar-
isons between the theoretical solutions and the numerical results are given
in Fig. 6, where the impulse ratio p; is calculated in the same way in both
numerical results and theoretical solutions. The post-impact values of the
normal velocity and tangential velocity at the mass center are shown in Fig.
6(a) and (b) as a function of the impulse ratio. Fig. 6(c) shows the normal
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component of the impact impulse for the first impact. The total energy loss
in the first collision is shown in Fig. 6(d). When p; < 0.6, the numerical
results agree very well with the theoretical solutions, but large deviations
are observed for u; > 0.6. We note that the theoretical solution based on
the discrete contact model gives a negative energy loss when u; > 0.6, as
shown in Fig. 6(d). Indeed, as pointed by Brach [4], the impulse ratio p;
in the discrete contact dynamics model must satisfy |p;| < min(|uol, |pr])
to ensure the conservation of energy. In our case, po = pr = 0.6, which
gives the upper limit of p; where the theoretical model is applicable. In the
numerical results, all the curves turn into horizontal lines when p; > 0.6,
as shown in Fig. 6, indicating that the post-impact motion of the rod is
independent of p;. The explanation will be given later in this section.
Unlike the discrete contact model, the numerical results of the rigid-body
dynamics simulation with the continuous contact model are able to give
the correct answer.
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Fig. 7. Numerical results for the first collision of the rigid rod with the ground.
All the parameters are the same as for Fig. 6. (a) The relative normal velocity
at the impact location as a function of time. (b) The relative tangential velocity
at the impact location as a function of time. (c) The normal impact force as a
function of time. (d) The tangential impact force as a function of time.

One of the advantages of the continuous contact dynamics model over a
discrete model is that it reveals the impact contact process explicitly and
therefore is able to give details regarding the time-varying variables during
the impact process. From the numerical simulation results in this test case,
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the variations of different quantities as functions of time during the first
collision are presented in Fig. 7. Thus, Fig. 7(a) shows the normal compo-
nent of the rod velocity at the contact point, each curve corresponding to
a different impulse ratio. The normal velocity is -1 as the impact starts.
During the impact process, the normal velocity at the contact point grad-
ually increases and reaches 1 at the end of the collision. When the ground
damping coefficient is ¢g = 0, the numerical results are in agreement with
the theoretical solutions with restitution coefficient e = 1. Fig. 7(b) shows
the variation of the tangential velocity at the contact point during the first
collision at different impulse ratio u; representing different friction effects.
Initially the tangential velocity is zero, and it becomes nonzero for all im-
pulse ratios except p; = 0.7, indicating that the contact point is sliding
along the ground surface during the collision if the impulse ratio is small.
As pu; increases, the magnitude of the tangential velocity becomes smaller
and smaller. For the case pu; = 0.7, the friction force grows large enough
to prevent the rod from sliding along the ground surface; therefore, the
tangential velocity at the contact point becomes zero, indicating that the
end of the rod is sticking to the ground during the impact process. Once
sticking occurs, the post-impact motion of the rod is independent of the
impulse ratio, which provides an explanation why all the curves turn into
horizontal lines when p; > 0.6 in Fig. 6. Fig. 6(d) shows that there is
no energy loss when p; > 0.6, because the damping effect of the ground
is not included in this test case and no work is done by the friction force
when sticking occurs. Fig. 7(c) and (d) display the variation of the normal
and tangential impact contact force, indicating that larger friction induces
larger impact contact force in both the normal and tangential directions.

s S5E8BEEL5EE

IMPACT FORCE

Fig. 8. Numerical results for multiple collisions of the rigid rod with the ground,
with mass m = 1, length L = 1, radius r4 = 0.01, initial impact contact angle
0 = 45°, initial angular velocity w = 0, initial elevation of the center of mass
Ze|t=0 = 2, ground stiffness kg = 10%, ground damping coefficient cq = 102,
sliding friction coefficient ur = 0.3, and static friction coefficient ps = 0.35. (a)
The normal impact contact force as a function of time. (b) The total energy,
kinetic energy, and potential energy as a function of time.

The numerical simulation code developed in this paper can be used to
study multiple impacts of the rigid body. The third test case is designed
to demonstrate the numerical simulation of a sequence of collisions of the
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falling rod with a horizontal ground, with initial contact angle 8 = 45°,
initial angular velocity w = 0, pre-impact normal velocity v, = —1, pre-
impact tangential velocity v; = 0, ground stiffness kg = 10°, damping
coefficient of the ground Cg = 108, static friction coefficient p, = 0.35,
and sliding friction coeflicient pp = 0.3. The numerical simulation results
are shown in Fig. 8. Fig. 8(a) shows the normal impact force as a func-
tion of time, each spike corresponding to one impact (some of the spikes
are too close to each other and cannot be distinguished from the figure).
The second impact is larger than first one. The third impact, apparently
separated from the first two impacts by a larger time interval, does not
belong to the same clattering series. The change of energy in this series
of impacts is given in Fig. 8(b). The horizontal line segments on the total
energy curve indicate the conservation of the total energy during the air-
borne time between the impacts, as the energy loss is attributed to ground
damping and friction effects.

23.6 Discussion and Conclusion

The overall aim of this article is to analyze both analytically and through
numerical simulation the issues surrounding clattering. Our discussions
are limited to a rod and a rectangular model cell phone with uniformly
distributed mass. Our three-dimensional computational dynamics model,
however, allows us to study a rigid body of any shape and arbitrary distri-
bution of mass for its multiple-impact sequence. For the falling rod case,
the numerical simulation based on the continuous contact model predicts
the sliding and sticking that occur at the contact point correctly, whereas
the theoretical solution based on the discrete contact model fails when
sticking occurs.

Our study confirms the results of Goyal et al. (see [1] and [2]) that if a
rod falls to the ground at a small angle, then its clattering impact series has
a much larger second impact than the initial one. Furthermore, our analytic
study finds that this same phenomenon is happening at angles as large as
54°. In realistic situations, the range might be small when the energy
dissipation and the friction effect of the ground are taken into account,
as our three-dimensional numerical model study shows. Clattering is also
common in the falling of three-dimensional objects such as cell phones,
notebook computers, and other mobile devices. The dynamics can be more
complicated because the second impact can be more than twice the initial
one, as our numerical study shows.

The true implication of clattering remains an interesting topic of study.
On the one hand, it means that second impacts cannot be ignored in anal-
ysis. On the other hand, our calculation shows that when the dropping
inclination angle is small, the summation of the first three impacts equals
the first impact of zero angle drop. This seems to suggest that clattering
spreads the impact. Of course, in application to an electronic device, one
needs to determine the effect of the impact on the internal contents; the
amount of impact is only one of the contributing quantities. A flexible
model incorporating the detailed structure of devices is helpful to test the
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effects of micro-collisions, vibrations, and shock wave propagation in these
devices.

In our numerical study we find that the kinetic energy transfers be-
tween its rotational part and translational part are important to clattering.
Larger impacts typically occur at times from fast rotation to fast transla-
tion. Our numerical model has been proven to be a realistic tool for a
multiple-impact study.
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24 On the Monotone
Solutions of Some ODEs.
I: Structure of the Solutions

Tadie

24.1 Introduction

The aim of this work is to investigate some properties of the solutions
of the ODE u” = g(¢)f(u(t)) in certain domains in R. The case when
the coefficient g is regular and bounded in those domains need not be
considered. The initial value v/ (R), R > 0, is prescribed. That value and
the energy function E(u) := u/(r)? —u/(R)? —2{F(u(r)) — F(u(R))}, where
F(t) = fot f(s)ds, play a crucial role in the study.

For any R > 0, define E(R) = [R,00) and I(R) = (R,0). For some
d,m > 0, consider the problem

u' = f(u) inI(R), u(R)=m,

feC'I(R)NC(E(R)), [(0)= f(3)=0, (E)
F(H) >0 in(0,8), f(t)<0 in (,00).

—-

n
When f is replaced by f; in (E), that is,
fr e C(E(R)NCUI(R), filt)>0 Vt>0,

the problem is denoted by (E1). It is obvious that because f(¢) < 0 for ¢ >
J, any solution u of (E) with finite «'(R) is bounded above. Our main focus
is on the existence and structure of the solutions u € C(E(R)) N C%(I(R))
of (E) whose positive parts are strictly decreasing. We start by studying
the associated problems

o' = f(v) inB(R), o(R)=m, v(R)=u, (Ev)

where v € R. By the classical theory of ordinary differential equations,
(Ev) has a unique solution v € C([R,R + 7)) N C?((R, R + 7)) for some
small 7 > 0. In fact, considering the operator T" defined for » > R by

T

Tu(r) :=m+v(r—R)+ / (r—s)g(s)f(u(s))ds, (T)

R

The author is indebted to the Department of Mathematics of the Danish
Technical University, Lyngby, for the support of this work.
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where g is a regular and bounded function, we know that various existence
theories for ODEs show that T has a fixed point in some space C([R, R+7)),
7 > 0. That fixed point turns out to be in C?([R, R + 7)) and solves

"
u

g(r)f(u), re[R R+7),
/ (T1)
uw(R)=m, u(R)=vr.

Any such local solution has an extension in a maximal interval of existence
(R, p) C (R, +00), say, in which it remains nonnegative. We are interested
in those solutions that are decreasing wherever they are positive. Our
interest in this part will be on problem (E) and mainly on autonomous
problems.

Such an extension of u could be of several types, as listed below.

(SP): strictly positive, if there is a > 0 such that u(r) > a in r > R;

(SC): strictly crossing, if there is T > R such that v > 0 in (R,T),
w(T) =0, and /(T") < 0;

(C): crossing, if it is (SC) but not necessarily with «/(7) < 0;

(D): decaying, if u > 0, is nonincreasing in (R, 00), and limq, u(r) = 0;

(0S): oscillatory, if for all T' > 0 there is T < r < t such that (r,u(r))
and (t,u(t)) are, respectively, a local minimum and a local maximum and
u(r) < u(t).

We define F(t) := fot f(s)ds and denote by 6 its positive zero.

Lemma 1. Any solution v :=wv, of (Ev) satisfies, for r >t > R,

V' (r)? =0 (1) + 2{F (v(r)) — F(v(t))}, (24.1)
v'(r)? = v2 4+ 2{F(v(r)) — F(m)}, (24.2a)
V() =0 (r)? & F(u(t)) = F(u(r)). (24.2b)

Consequently, forr >t > R,
(i) V'(r)=0 = v*=2[F(m

—~
~

v(r) forR<t<r,

<
>o(r) forR<t<r.
(24.3a)

Also, by (24.2a), any solution of (Ev) is bounded above for any given
finite v such that v? > 2[F(m) — F(u(r))].

If v is a ground-state solution (i.e., v > 0 and limcv = 0) or if v
has an extremum (r1,v(r1)) with F(v(r1)) = 0, then v'(R)? = 2F(m), so
m € (0,0).

Furthermore, if (r,v(r)) and (s,v(s)) with v'(r) = v'(s) = 0 are local
mazima, then v(r) = v(s) > 0. Similarly, if they are local minima, then
v(r) =wv(s) <.

From (24.3a)(i), it is obvious that if a solution v of (E) satisfies

o(t)
o(t)

(t

v(p) =v'(p) =0 for some p > R, (24.3b)
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then v'(R)? = 2F(m), so m € (0,0]. If a solution u has (ri,u(r1)) and
(ro,u(re)) as its first local minimum and first local mazimum with 1 < ra,
then u(r1) < 0 < u(re) <6 and u(r) € [u(r),u(re)] for all r > rq.

Proof. Multiplying the equation by v’ and integrating over (¢, r) yields
(24.1) and (24.2a).

Statements (24.3a)(i),(ii) follow from (24.1) and (24.2a).

For (24.3a)(iii), if there is R < t < 7 such that v(¢) > v(r), then v'(¢)? +
2[F(v(r)) — F(v(t))] = 0, so F(v(r)) < F(v(t)), which, according to the
properties of F', can happen only if v(r) > v(t) > 4.

Statement (24.3a)(iv) follows from the same type of argument. The
proof is completed by means of (24.2b).

The last statement follows from (24.3a)(ii) and the properties of F.

Lemma 2. Let v € R and m > 0 be given (and finite), and let v be
the corresponding solution of (Ev). If there is a finite p > R such that
v(p) =k > 0 and v'(p) # 0, then lim, ~oc v(r) = k cannot hold. In other
words, if lim v(r) = k > 0, then v(r) = k with v'(r) = 0 has no solution
in [R,0).

Proof. Suppose that such a limit k& > 0 exists. Then for r sufficiently
large we can have v'(p)? —v'(r)? > v'(p)? /4, while F(v(p)) — F(v(r)) =0,
which violates (24.1).

Theorem 1. Letm > § and v € R, and suppose that the corresponding
solution v, say, of (Ev) has no strictly positive limit at infinity. Then one
of the following situations holds:

(i) v is strictly decreasing;

(ii) v has exactly one local extremum;

(iil) v is oscillatory.
If 0 < m < 9, then v is decreasing if it has no local mazimum at r > R,
and oscillatory if it has any local positive minimum there.

Generally, if v has a local minimum (t,v(t)) witht > R and 0 < v(t) < 0,
then v is oscillatory.

Proof. It is enough to notice from the above results that if v has one
local maximum and one local minimum (r,v(r)) and (s, v(s)), respectively,
with 7 < s, then (1) v(f) remains between v(r) and v(s) for any ¢ > s, and
(2) any other local maximum (z,v(z)) and local minimum (y,v(y)) with
x,y > s would satisfy v(x) = v(r) and v(y) = v(s). Furthermore, because
lim, o v(r) does not exist, it follows that for any T' > R there are t,y > T
such that (¢,v(t)) is a local maximum and (y,v(y)) is a local minimum.

24.2 Some Comparison Results

If u,v € C*(I(R)) are, respectively, solutions of

¢" = f(¢) inI(R),
W(R) = mu, v(R) =my, u(R)=au, v(R)=ay, (24.4)
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then

!

[uv” —vu'] =

w{ I - T 1),

v u (24.5)

(wv" — vu')(R) = myay, — myau,.

Theorem 2. Suppose that f(t)/t is increasing in K := [0,m], and let u
and v be the solutions of (24.4) with range in K. Then v > u forr > R if
u >0 and

(i) my =my =m >0 and ay, > ay, or

(ii)) 0 < my, <my =m and 0 > v, > ay,, or

(iil) a = ap <0 and my, < my.

Proof. (i) If v = u at some T > R, then in (R,T) := Jr, (24.5) reads

[uv’ —vu'] = wo{f(v)/v — f(u)/u} >0 in Jp,
(uv' — vu')(R) = m(a, — ay,) > 0;

hence, v/u is increasing with value 1 at R, which conflicts with its value at
T. The other cases are handled similarly.

Corollary. Ifm >0 and a =0, then the corresponding solution v

(i) is oscillatory if m < 6;

it) form > 0, it is crossing if it has no local minimum, and is oscillatory
otherwise.

Lemma 3. For any m > 0, m # 0, the o, can be chosen so that the
corresponding solution v of (24.4) is strictly crossing.

Proof. Let f, := max 4 f(t). From the equation, v'(r) < o, + fu(r — R)
for all r > R, so v(4R) < m + 3, R + (9/2) R? f... This is negative for any
negative «,, sufficiently large in absolute value.

Theorem 3. Let f be as in problem (E), let p > R, and define the function
Uy, 2)(r) == (y'z —y2)(r).
(a) Suppose that f(t)/t is increasing in some interval (0, M]. Then
(i) if two decreasing and distinct functions u,v with range in [0, M]
satisfy &' = f(¢) in J := (R, p) and ¢(p) =0, then U(v,u) #0 in J;
(ii) if the problem

W= f(w), in(Rp), u(B)=m<M, ulp)=0 (p/m)

has a decreasing solution, then this solution is unique.
(b) Suppose that f(t)/t is decreasing in some interval (0, M]. If the

problem
u’' = f(u) in(R,p), wu(p)=0, u(R)<M (p+)

has a decreasing solution, then this solution is unique.

The results in (a)(il) and (b) establish that if f(t)/t is monotone in some
(0, M] then the decreasing solution of u’ = f(u) in (R,p); u(p) =0
has at most one solution whose maximum is less than or equal to M.
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Proof. Let u and v be two such solutions.

(a)(i) If there is R < T < p such that ¥(v,u)(T) = 0, then in some
(T, 7) where v < u, say, v/u is decreasing (by (24.5)) from a value less than
1; thus, we would not have u(p) = v(p). Hence, ¥(v,u)(T) # 0 in (R, p).

(ii) Suppose that ¥(v,u) < 0 in (R,p) := J. Then v'(R) < u/(R)
and v < w in some (R, T) := Jr. Using (24.5), we find that v/u is strictly
decreasing in J starting with the value 1 at R; this violates the fact that
u = at p. The case uv’ — vu’ > 0 in J yields the same conclusion. Thus,
the two solutions must coincide.

(b) Let u,v be two such solutions. If there is T € [R, p) such that
U(v,u)(T)=0,v>uin (T, p) := J(T), then {¥(v,u)} (r) = wo{f(v)/v—
fu)/u} <0in J(T'), so W is strictly negative and decreasing in J(7'). This
conflicts with its value 0 at p. Thus, uv’ —u'v # 0 in J = [R, p) unless
u = v there.

If ¥(v,u)(r) < 0in J, it would be negative and strictly decreasing, hence
conflicting with its value at p.

Theorem 4. For f as in (E), consider the problem

u'=f(u) in J:=(Rp); u(p)=0. (p)

(A) If x(t) :== f(t)/t is decreasing in (0, ) and increasing fort > \ with
X(A) = 0 for some XA > 0, then if there are two distinct solutions u and v
of (p) withv > w in J, uv’ —vu’ < 0 cannot hold in the whole interval J.
Furthermore, if two distinct solutions u and v satisfy v > w in (r1,p) for
some ry € J, then (uv’ —vu')(r1) > 0.

(B) If x(t) := f(t)/t is increasing in (0, \) and decreasing for t > X for
some A > 0, then if there are two distinct solutions u and v of (p) with
v>uinJ, uv' —ovu’ > 0 cannot hold in the whole interval J. Furthermore,
if two distinct solutions u and v satisfy v > w in some (r1,p), then (uv’ —
vu’)(r1) < 0.

Proof. Let u and v be two such solutions.

(A) Suppose that v > u in J, say. If uv’ — vu’ < 0 in J, then there is
t € J such that 0 < v(t) < A. So, for r > ¢, wv’ — vu’ < 0 is negative and
strictly decreasing, contradicting its value 0 at p.

(B) Here, ifv > win J and 0 < u(T) < v(R) < A with (uwv'—vu')(T) > 0,
then wv’ — vu’ is positive and strictly increasing in (7, p); hence, it could
not be 0 at p.

Further details can be found in [1] and [2].
24.3 Problem (E1). Blow-up Solutions

Consider positive and increasing solutions of

u’ =h(u), r>R,
wR)=m>0, u'(R)=v=+#0, (E1)
h € C([0,00)) NCY((0,00)), A'(t),h(t) >0 fort>0.
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From the property of h, there is r; > R such that «/(r) > 0 for all r > ry
for any solution of (E1). So, in what follows we assume that v’ > 0. For
H(t) := fot h(s)ds, we see from the equation that for a solution of (E1),
w'(r)? =v?+2{H(u(r)) — H(m)} and, as v’ > 0, for all r > R

u(r) du
o) =) =r—R. (24.6)
Theorem 5. If for anym >0 and v # 0
_ [ dy
Roo — R := /m () B < 00, (24.7)

then any such solution of (E1) blows up at the finite value Roo := Roo(m, V)
i.e., lim, ~p_ u(r) = +oo.

Proof. Any such solution is strictly increasing and, by (T), satisfies u(r) >
h(m)(r — R)?/2 for r > R. Hence, u cannot be bounded. Equalities (24.6)
and (24.7) now complete the proof.

Either of the formulas (24.6) and (24.7) indicates that we would have
problems if we set ¥ = 0. In fact, in that case, under the given assumptions,
we might have

/U(T) dy
m 2{H(y) — H(m)}

which would create some difficulties.

The way around such a difficulty is shown in the second part of this work
(the next chapter in this volume). When it comes to evaluating integral
(24.7) or, more generally, (24.6) with v = 0, the expression under the square
root can be written in the form

= —’—OO’

A(m) +G(u) == (u—m)’Gi(u), 6>0, Gi(t)#0 int>m. (Q)

The cases to be considered are

(c0) 6 =0;

(cl) 0 €(0,2);

(c2) 6> 2.

For Y :=u —m, (G) becomes A(m)+ G(Y) :=Y?G1(Y +m) :=T(Y).
Suppose that there exist constants g1, g2, g3 > 0 and a polynomial of the
form p(Y') := a + bY" with strictly positive coefficients such that

Y’ <T(Y) < gY? for Yin (0,1],

0 P (G1)
g3Y?' <T(Y)<Y%(Y) forY >1.

Then, as 7 \, 0, [ dY/\/T(Y) converges for (c0) and (c1) and diverges
for (c2). Also, as u / +o0, [,"dY/\/T(Y) tends to +oo for (c0) and (c1)
and converges for (c2). This leads to the following assertion.
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Theorem 6. Consider (E1) with m =v =0, i.e.,
u” =h(u), r>R, u(R)=u(R)=0. (E'1)

(i) If h(t) = O(tY) near t = 0", then if v € (0,1) , problem (E'1) has a
positive increasing solution in C%([R,0)), which is large at infinity.

(ii) If h(t) = O(t'T7), v > 0, near 07, then no solution u € C([R, R +
n)), n >0, of v = h(u), r > R, can have the value zero at R.

Proof. (i) Multiplying both sides of the equation by v’ and integrating
over (R,r) yields

= \/5{7‘ — R}, (G2)
/0 VH()
which leads to the desired conclusion.

(ii) If we assume that u(7) > 0, 7 € (R, R+ 1), then, as in (G2),

/ VR )
ur  VHE) o

and this time the integral on the left-hand side diverges if u(r) = 0F.
Hence, no solution u € C([R, R+ 7)) of the equation can satisfy u(R) = 0.
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25 On the Monotone
Solutions of Some ODEs.
I1I: Dead-core,

Compact-support,
and Blow-up Solutions

Tadie

25.1 Introduction

In this chapter we focus on some problems motivated by physical situations.
The first case is about some compact-support ground-state solutions, i.e.,
solutions that are strictly positive in a bounded domain and identically zero
together with their derivatives outside that domain (see [1] and [2]). Dead-
core solutions are solutions that are identically zero together with their
derivatives inside a bounded, nonempty subdomain and positive outside
it. The compact case applies, for example, to the existence of “magnetic
islands” [3] and the dead-core one to some chemical reactions in which the
reactant reacts only at the lateral region of the basin. Here we point out
how some equations can lead to such types of situations. We also bring in
some cases of explosive or large solutions.

For any R > 0, define E(R) = [R,0) and I(R) = (R, ). For some
d,m > 0 we consider the problem

' = f(u) in I(R), uw(R) = m,

feCHI(R) NC(ER), [(0)=f(5)=0, (E)
f@#) >0 1in (0,0), f(t) <0 in (4, 00).

We have seen in Part I of this work that, using the associated problem
v = f(v) in E(R), v(R)=m, ¢ (R)=v, (Ev)

we can easily prove the existence of decreasing solutions of (E) by choosing
(if necessary) suitable values for v € R. In this part of the work, we
will focus on compact-support decreasing solutions of (E). Later, the dead-
core and blow-up solutions of the problems, this time in (0, R), with f(u)
replaced by g(r)f(u) in certain cases, will be considered. We recall that a
solution u of (E) is a compact-support solution if there is p > R such that

W' = f(u), u>0 in(R,p), ur)=d(r)=0 Vr>p. (CS)
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Note that if a solution of (E) satisfies u(p) = u'(p) =0, p > R, then, since
for any r > R we must have u'(r)? = 2F (u(r)), it follows that u(r) € [0, 6]
(see (24.2a) in Part I).

A solution is said to be a blow-up (or large) solution if it tends to infinity
at some point or at infinity.

In this context, w is a dead-core solution of the equation

w” =g(r)f(w) in (0,R) :=Ir, w(R)=m
if there is an open interval K C I such that

w' =g(r)f(w) nlg, w=w =0inK, w>0inlg\K. (DCS)

25.2 Compact-support Solutions

Lemma 1. (Comparison results) (a) Suppose that a C*-function K satis-
fies K > f with K(t)/t > f(t)/t and either f or K is increasing fort > 0.
Let w and v be, respectively, decreasing and crossing C?-solutions of the
initial value problems

u’ < f(u), v">K(@) inr>R,
w(R) =v(R)=m >0, u'(R)<v(R).
Then u < v as long as u > 0 in (R, c0).

(b) Suppose that f or K is increasing and that f < K. For the boundary
value problems

u’' < f(u), V" >K@w) inr>R, ulp)=uv(p)=0
we have u > v in (R, p).
Proof. (a) It is easy to see that
(vu’ —wv")(R) <0,
vu” —uv” < (vu' —w') = v {u/v} = w{f(u)/u— K(v)/v}.
At R, we have
fw)/u—K()/v=fu)/u-f)/v+f)/v-K@)/v<0;

hence, vu” — uv” is negative in some (R, R + 7). Thus, u/v is strictly
decreasing there with the value 1 at R, and the assertion follows.

(b) Suppose that u < v in some nonempty A C (R, p); then u” —v” <
fu)=K(v) = f(u) = f(0)+ f(v) - K(v) = f(u) = K(u) + K(u) - K(v) <0
in A, conflicting with its value at the local minimum of (u — v). Thus,
u>wvin (R, p).

To simplify the notation, we write (A4,B) < (C,D) for A < C and
B < D. The reverse inequality is defined similarly.
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Corollary 1. (c) Under the assumptions in Lemma 1 but with the in-
equalities in (a) and (b) reversed, that is,

(a') u > v in the conclusion of (a),

(b") u < v in the conclusion of (b),
and

(d) if there are piecewise C?-functions ¢1, ¢2, wi, and wo such that in

5 — fld2) S0 < Y — f(d1),  d2(p2) = d1(p1) =0, pa > p1, (251)
wf = f(w) SO<wf = f(ws), (wn,w)) < (wn,wh) atR,
then, under the above assumptions, the solutions of
¢" = [f(¢) in (R,p), ¢(p)=0, p€lp1,pa], (25.2)
w’ = f(w) inr>R, (w,w)) < (w,w) < (w,wh) at R, .

satisfy o1 < ¢ < P9 and w1 < w < we as long as they are positive.

Remarks. (1) In Lemma 1, it is the comparison between f and K that
matters as long as they are locally C'. In fact, if M > 0 is such that each
of f1(t) := f(t)+ Mt and K, (t) := K(t)+ Mt is increasing, we can consider
instead the equations u” + Mu = f;(u) and v" + Mv = K (v) and get the
same conclusions.

(2) If the functions ¢; and w; in (25.1) are found, then, according to the
classical theory of supersolution-subsolution methods, solutions similar to
those mentioned in (25.2) exist.

More generally, for initial value problems, if h € C! is an increasing
function and there are ¢, € C' such that

(i) (@—9)(R) =0, (¥—9)(R) =0,
(R1)
2

(i) ¢"—h(¥)>0>¢"—n(¢) forr>R,
then u” = h(u)r > R has a solution u € C?([R, 00)) such that
(¢,¢") < (u,u') < (,9") in [R,00).

Note that for final value problems we arrive at the same conclusion, with
the following modifications.

a) In (i), R is replaced by the endpoint p, say;

b) in (ii), the inequalities are reversed and the domain is a finite interval
(0, p).

We say that
(i) u € Up(v) if u is decreasing and solves (Ev) with compact support;
(ii) v € Uy, if (Ev) has a decreasing solution with compact support.
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Theorem 1. Let F(t) := fg f(s)ds, and let m > 0 be given. If

m dt
o VF(t)+v?/2—F(m)

Py 1= < o0, (C)

then for any monotone decreasing and crossing solution u of (Ev), u™ has
its support in [R, p. + R].

Furthermore, if (C) holds for any v such that (Ev) has a decreasing
solution with u(R) = m, then there is v, > 0 such that (Evy) has a compact-
support solution. This solution is unique if the map t — f(t)/t is monotone
in (0,m).

Proof. If v is such a decreasing solution of (Ev), then v < 0 as long
as v > 0 and, for r > R, we get —v'(r) = [2{F(v(r)) + Am, }]*/?, where
Ay =1v%/2 — F(m) . Thus,

(25.3)

B /1)(7") du R
m [2{F(u) + Apy 12 o

and (C) implies that the left-hand side of (25.3) is uniformly bounded
above for v(r) € [0,m]. It is obvious from (24.2a) in Part I that for such a
solution, {F(u)+ A, } > 0; more precisely, for those solutions that have a
positive zero a, say, v'(a)? = v? — 2F(m); hence we arrive at the following
necessary condition.

If the solution v has a zero in r > R, then v* > 2F(m). (C1)

The left-hand side of (25.3) is uniformly bounded if we have, for example,
f(t) = O(t*) near t = 0 with « € (0,1). In fact, for 5 =a + 1,

(i) if A:= Ay >0, then [["{t*+ A}y~1/2dt < [ t7P/2dt < o0, and

(ii) if A = —7%, 7 > 0, then t# + A = t# — 77 in (0,7) and, by the
classical inequality t° — 78 > B3r%(t — 1), if t > 7 > 0 and 3 > 1, then
Jo 68 = P17 Y2dt < ¢ [[t — 7]71/2 dt, which is finite.

If (C) holds for any v € U,,, we define

R, :=max{p > R; supp(u’) = [R,p], u€ Un(v)},
where v, and u, are the corresponding v and solution of (Ev,,), that is,
v = f(u) in BE(Ry), w(R)=m, u'(R)=ruvm, u(R.)=0.
If we assume that u/(R,) # 0, then, by the implicit function theorem [4],
there should be I := (v, — 7,vs + 7), 7 > 0, such that for all v € I, (Ev)
has such a solution. Some solutions would then have the corresponding p

greater than R, violating the definition of R,; hence, u(R,) = v/(R,) = 0.
Theorem 3 of Part I now completes the proof.
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Theorem 2. Let g € C([R,00); Ry) be strictly positive and decreasing or
bounded in r > R, let m > 0, and consider decreasing positive solutions of

u' =g(r)f(u), r>R, u(R)=m >0, (g)

where f and m are as in Theorem 1, with (C) holding for allv € U,,. Then
all those solutions have their supports in a fived and finite interval [R, p4].

Proof. Let go := max,~pr g(r). It suffices to compare the above solutions
with that of v" = go f(v), r > R, v(R) = m > 0.

When v is a decreasing solution corresponding to the data v(R) =m >0
and v'(R) = v, the identity (24.2a) in Part I implies that

F(v(r)) + 3 v> = F(m) > 0 whenever v(r) >0inr > R. (25.4)
Theorem 3. Consider
u' = f(u) inJ:=(R,p), u(p)=0, (25.5)

and suppose that

(1) x(t) := f(t)/t is decreasing in (0,\) and increasing in t > X\ with
X(A) =0 for some A > 0;

(ii) f s increasing in some (0,A1) and either |x'(t)/f'(t)| is locally
bounded, and bounded away from 0 int >0, or [x'(t)/f'(t) +1/t*] > 0 for
small t > 0.

Then (25.5) has at most one decreasing solution.

Proof. Let v and v be two such solutions, and let U(r) := u(r) + ¢ and
V(r) :=v(r) + ¢, where ¢ > 0 is small. For X(r) :=U or V,

(i) X"=f(X-c) in(Rp), X(p)=c¢

() [0V VU = UV (V) ~ xel0))
— o 2 LR ey ) - )
) ()
() (D) = 5t~ X (t— )+ ef (t )

I () PN S B
- [ re- o= )
where x(t) := f(t)/t and x.(t) := f(t — ¢)/t. So, for r >T > R,

WW—vwmw=ww—vwwm+éﬁwuwo—&w»w

— (w0’ = o)) + o =)+ [ 00 - s)as

T
= (wv' —vu')(r) + c(v' —u')(r). (x1)
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For some ¢ > 0 and U and V defined above, if |x’/f’| is bounded away
from 0 with f’ > 0, then, by (x)(iii), x.(¢) > 0 when ¢ approaches ¢ or

UV = VU] =UV{xe(V) = xc(U)} > 0
when U and V approach c.

Let AT := {r € [R,|uv' —ve/ > 0} and U" := u(A"). Then there is
¢ € U™ such that for some r € At close to p we have

UV = VU (r) = (w' —ou')(r) + c(v" —u')(r) > 0.

In fact, as v’ # 0 in J and u,v € C*(J), since uv’ — vu’ > 0 in some
(r1,p), we only need to take a sufficiently small ¢ > 0. Taking T € A*
close to p and ¢ > 0 close to u(T) so that (UV' — VU')(T) > 0, we see
that UV’ — VU’ is positive and increasing in (7, p), which implies that
V/U is strictly increasing there with (V/U)(T) > 1 . This conflicts with
V =U =c>0 at p (see also [5] and [6]).

25.3 Dead-core and Blow-up Solutions

We now consider possibilities of dead-core solutions for problems of the
type

v =g(r)f(v), re(0,R), v(R)=m>0, v(0)=0. (DC)
Theorem 4. Let g € C*((0, R]; Ry) be strictly decreasing, and let m > 0
be such that F(t) := fot f(s)ds > 0 in (0,m) and f > 0 in (0,9), 6 < m.
Consider the overdetermined problem

v =g(r)f(v) in(0,R), v(R)=m, v(0)=2(0)=0, (V)

and suppose that

N0

R m
lim/ Vyg(s)ds = +oo, M(m) :z/0 du < 400. (25.6)

Then for any increasing C?-solution u of (V), there is p := py € (0, R)
such that
u=u'=0 inl[0,p], u>0 forr>p,

R
/ V2g(s)ds < M(m).

If g(r) = O(r= %), k > 2, at 0, then for p = (k —2)/2,

(25.7)

Pm > R{1 4+ V2uR* M (m)} /"~ (25.8)
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Proof. If u is such a solution, then
((u')?) = 2g(r)u’ f(u) = 2g(r)F(u)".

So, from the properties of g, for all € (0,9),

u'(r)? —u/(r1)* =2 /Tg(S)F(U(S))’ ds > 2g(r)[F(u(r)) — F(u(r1))],

1

from which

W' (r)? > /(1) + 2¢/g(N{F (u(r) — Fu(r1))}.

As u and F are increasing, we get

u'(r) 2 (r1) + v/29(r){F (u(r)) — F(u(r1))},

SO

r u(r) dt
| VEatsyas < /um) NGOETCTENE (25.8)

and the conclusion follows. In fact, (25.7) implies that r; on the left-hand
side of (25.9) cannot be allowed to be arbitrarily small.
For some sufficiently large p > 0, the problem

U" =g(r)f(U), re(0,R), UR)=m, U(R)=p (25.9a)

has a unique decreasing solution u := U, that has a positive zero, a =
a, € (0, R), say. To any such admissible p there corresponds a unique a,,.
Thus, (25.6) implies that a := min{a, | is admissible} > 0.

If we denote the solution of (25.9a) by U(a,r) when its positive zero
is a := ay, then the implicit function theorem yields {d/dr}U|(4y,q0) = O
Otherwise, there would be n > 0 such that to any element « € (ag—mn, ag+mn)
there corresponds an admissible p, and a solution whose positive zero is .

If g(r) = 7%, then, by (25.9), for R > r; >0

R . 2{r£2—k)/2 B R(sz)/z} m dt
[oma=2—m—< | ey

(25.10)
When r; N\, 0, we have F(u(r1)) \, 0; hence, by (25.6), r; has a minimum
positive value, T, say. From (25.10) we then obtain

dt
F(t)’

TR-R/2 ¢ RE=M/2 4 Lk — 9) /m
0

and the estimate for p,, := T follows.
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For 7 > 0, consider a solution u, of the problem

u =g(r)h(u), u' >0 forr>7, wu(r)=1u'(r)=0,
h € C! and is increasing, (T)
g € C(0,00) is strictly positive for r > 0.

Definition. A function u is said

(i) to blow up at T > 0 if lim, ~7 u(r) = oo;

(ii) to be above another function v if u(r) > v(r) for all » € supp(u) N
supp(v), or if their supports are disjoint and u blows up at some T <

inf{supp(v)}.

Lemma 2. (1) If 1 < 7o and u; = u,,, then uy is above us.
(2) Suppose that t — h(t)/t is increasing int > 0. If u,v € C? satisfy

u” —g(r)h(u) <0 <" —g(r)h(v), r>7,
0

(v —wv') (1) €0, wu<wv in some interval (T,71),

then v is above u for r > T.

Proof. (1) We have (u1 — u2)” = h(ui) — h(uz) > 0 in some (72,7),
(uy —ug)'(12) > 0, and (u; — u2)(72) > 0. This implies that u; > ugy at
(and beyond) any such t.

(2) In some (7,t), we have (vu”"—v"u)(r) < wvg(r){h(u)/u—h(v)/v} < 0;
hence, (vu/ —uv’) = v?(u/v) < 0 in (7,t), which means that u/v is strictly
decreasing with a value less than 1 at 7.

This easily leads to the next assertion.

Theorem 5. Let h € C([0,00);R;) N C((0,00)) be increasing, let g €
C(]0,00);R4) be decreasing or bounded below for r > R > 0, and suppose

that H(t) := fot h(s)ds satisfies

oo dt ) T B
/0 HT) = Hy < +o0, Th/rgo/R V2¢(s)ds = oc0. (25.11)

Then for any v > 0, the problem
v =h(u), r>R, uR)=m>0, u(R)=v

has a solution that blows up at a finite T,, > R.

Proof. Let v > 0, and let u be its corresponding solution in a maximal
interval of existence [R,T), say. From the equation, u, «’, and u” are
strictly increasing and positive, so u cannot be bounded. Furthermore,
[(u)?)" = 2g(r)H (u), therefore,

T

u'(r)? =v? + Q/R 9(s)H (u(s))" ds > 29(r){H (u(r)) — H(m)}
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and u'(r) > \/2g(r){H (u) — H(m)}, or

u(r)

e

Since, by (25.11), the left-hand side is bounded whereas the right-hand side
is not, T, has to be finite.

Theorem 6. Let h € C([0,00);R;) N C((0,00)) be increasing, let g €
C(]0,00);R4) be decreasing in some interval (0,R) and decreasing or

bounded below for r > R, let H(t fo s)ds, and suppose that
< dt
/ = HO < 400,
0 H(T)
(25.12)

P R
lim / V2¢(s)ds = o0, li{n 2¢(s) ds = cc.

p/ > JRr

In this case,
(a) for any T > 0, any increasing solution u, of the problem

o' =h(u), >0, u(r)=0, u(r)=0 (25.13)

blows up at some finite R; > 0 such that

i) R, > ZO(T)‘Fa
(25.14)
@ £o<of 2v2 }
2v2 — (k — 2) Hor(k=2)/2

(b) if T > 0 >0, then u, is above u;;

(¢) Ry \\0 as 7\, 0, so there is no such solution for T = 0.

(An example of this type of function h is h(t) = t* +t7, a € (0,2),
v >2)

Proof. (a) First, we show that u, exists.
Let Ry > 7, and let w and v be large solutions of
w” =h(w), r>0, w(0)=p>0 w'(0)=yr,
v =h(v), r>R;, v(R)=0, v (R)=0.
By taking v > v'(R;) and extending v and v’ by 0 to [0, R1)], we ensure
that (v,v") < (w,w’) for r > 7. By the comparison method (see the above

Remarks), (25.13) has a solution lying between w and v.
From the equation, in (0, R) we have

{W/(r)?} =2g(r)H(u)', W'(r)* = 2/Tg(S)H(U(S))’dS < 29(7)H (u(r))-
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Consequently,
u/(r) < o) (7-) > (T)(T_T)>/UT(T) dt _
I A "o yED

for any such increasing solution .. This yields estimate (i).
If g(r) = O(r=*) for small 7 > 0, then u'(r)*> = 2 [ g(s)H (u(s))'ds >

2¢g(r)H (u(r)), from which «'(r) > /2g(r)H (u(r)) and

Hy = > \@/ k2 g — F@-0)/2 _ p-1)/2y.
’ /0 VH@w =, Py }

therefore, (ii) follows.
(b) At r = 7 > o, the function u, — u, and its derivative are strictly
positive; so, by the comparison method, u, > u, for r > 7.
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26 A Spectral Method for the
Fast Solution of Boundary
Integral Formulations of
Elliptic Problems

Johannes Tausch

26.1 Introduction

Discretizations of boundary integral equations lead to dense linear systems.
If an iterative method, such as conjugate gradients or GMRES, is used
to solve such a system, the matrix-vector product has O(n?) complexity,
where n is the number of degrees of freedom in the discretization. The
rapid growth of the quadratic term severely limits the size of tractable
problems.

In the past two decades, a variety of methods have been developed to re-
duce the complexity of the matrix-vector product. These methods exploit
the fact that the Green’s function can be approximated by truncated series
expansions when the source and the field point are sufficiently well sepa-
rated. Typical examples of such methods are the fast multipole method
(FMM) and wavelet-based discretizations.

The additional error introduced by the series approximation must be
controlled; ideally, this error should be of the same order as the discretiza-
tion error. Wavelets and the FMM have been shown to be asymptotically
optimal in many situations. That is, the complexity of a matrix-vector
multiplication is order n, while the convergence rate of the discretization
scheme is preserved (see, for example, [1]-[3]).

In this paper, we explore a spectral method to reduce the complex-
ity of the matrix-vector product. Here, the Green’s function is replaced
by a trigonometric expansion, which is valid globally for all positions of
source- and field-points. Spectral techniques have been applied previously
by Greengard and Strain to the heat equation [4]. In this work we consider
elliptic equations where the Green’s function is singular and the conver-
gence of the Fourier series is slow. To overcome this difficulty, we split
the Green’s function into a local part, which is evaluated directly, and a
smooth part, which will be treated with the Fourier series approach. We
will also develop nonequispaced fast Fourier transforms for computing the
matrix-vector product efficiently.

Although the methodology can be applied to a large class of Green’s
functions, we limit the discussion in this paper to the Laplace equation.
Our focus in this paper is on the presentation of the algorithm. A more
detailed analysis of the error will be discussed elsewhere.
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26.2 A Fast Algorithm for Smooth, Periodic Kernels

Consider the fast evaluation of a surface integral operator with a generic
smooth and periodic kernel G

D(x) = /SG(a: —y)g(y)dS,, xS, (26.1)

where S is a surface that is contained in the unit cube [0, 1]* and G(-) is a
C*°-function that has period two in all three variables. The kernel can be
approximated by the truncated Fourier series

Gn(r)= Y Grexp(rik'r), re[-1,17, (26.2)
[F|<N
where the summation index k is in Z3 and |k| := max{ky, k2, k3}. Under

the assumptions on the kernel, the convergence of (26.2) is superalgebraic
in N. The resulting approximate potential is given by

Dy () = / Gn(z —y)g(y)dS, = Z exp(wik™z)dy, (26.3)
s |k|<N

where cik = Gkgk and
gr = /Sexp(—WikTy)g(y)dSy. (26.4)

This simple computation suggests the following approach to evaluate the
potential in (26.1).

1. Compute the Fourier coefficients gi in (26.4).
2. Multiply dj, := GGy for |k| < N.
3. Evaluate the Fourier series (26.3) for z € S.

The choice of the truncation parameter N depends on the approxima-
tion properties of the Fourier series (26.2) and can be selected to be much
smaller than the size of the linear system n. Stage 2 obviously involves
O(N?) operations; the other two stages can be executed efficiently using
nonequispaced fast Fourier transforms (FFTs). This will be discussed next.

26.2.1 Computation of the g

In this section, we describe how FFTs can be used to efficiently compute
the Fourier coefficients of the function g. To that end, the three-space is
divided into small cubes Cj, | = (I1,12,1l3) € Z*,0 < l; < N. These cubes
have centers x; = [/N and side length 1/N. Note that N is the same as
in (26.3) and therefore the cubes get smaller if more terms in the Fourier
series expansion of the Green’s function are retained. We assume that S is
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contained in the union of all cubes, and set S; = C; NS to denote the piece
of the surface that intersects with the ith cube (see Fig. 1).

TN

; \
o

~_

n

A

c '

Fig. 1. Two-dimensional illustration of the geometry.

From (26.4) it follows that the Fourier coefficients of g can be written
as

Jr. = ex —mikTl exp(—mikT (y — x
gk—zl: p( 5 )/Sl p(—=mik™ (y — 21))g(y) dSy. (26.5)

The frequency and the spatial variable in the integral can be separated
using the Jacobi—Anger expansion

oo

exp(—igt) = > (—i)" (v + D)5, (OP,(H), —1<t<1
v=0

(see, for example, [5]). Here, j,(-) is the spherical Bessel function of order
v and P,(-) is the Legendre polynomial of degree v. This formula can be
easily applied to the integrand in (26.5); this leads to

exp(—mikT (y — x;)) = Z (=i)*l(2a 4+ 1)jo (7kH) P, (T), (26.6)

la|<p

where p is the expansion order, H = 1/(2N), a = (a1, a2, as3) is a multi-
index, |a| = a1 + ag + a3, jo(T) = Ja, (1)Jas (22)Jas (x3), and P, (z) is
defined similarly. Substitution of (26.6) into (26.5) leads to the approxi-
mation

—mikT
i~ X (i a+ Dokt Y exp (TR ) mi (o),
1

|a|<p
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where

mi'(g) = /Sl P, <y Hxl>g(y) ds,

is a moment for which exact formulas can be derived if the function and the
surface are discretized. In particular, if g is piecewise polynomial, then the
moments are linear transformations of the coefficients of g corresponding to
the nodal basis. The matrix that maps the coefficients to the ath moments
is denoted by M. The number of nonzero entries in M, is n.

In matrix form, the (approximate) coefficient vector g is given by

§=Y_ KoF Mg, (26.7)

la|<p

where F' is the 3D FFT, g the vector of coefficients of g, and K, is a
diagonal matrix with the factors (—i)l*l(2a41)j, (7kH). The computation
of g involves (p + 1)(p + 2)(p + 3)/6 FFTs. Since C is smaller than a
wavelength of the highest Fourier mode, it suffices to use a small value of

p-
26.2.2 Evaluation of the Fourier Series

In the Galerkin discretization, the ith component of the matrix product
®; is the inner product of the potential ® in (26.1) with the ith nodal
basis function ¢;. For the fast method, the potential is replaced with the
approximated potential ®x in (26.3). In order to evaluate the potential
efficiently, the Jacobi-Anger approximation (26.6) is used again, just as in
the previous section. This is shown in the following computation:

2= [ a@)en()ds,
- ;exp (”]’;Tl> /S exp(mik” (y — 1)) pi(x) dS, dy

i kT
~ D Zexp( v l)i'a'@“1>ja<wkH>m?<%>dk.

la|<p k

In matrix notation, the above can be written as

= > MIFK.d. (26.8)

la|<p

Hence, (p+ 1)(p+ 2)(p + 3)/6 FFTs are necessary to compute the vector

®. Furthermore, it is evident that the operation (26.8) is the adjoint of
operation (26.7).
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26.3 Extension to Singular Kernels

If the spectral method is applied to the Green’s function of an elliptic
equation, then the convergence with respect to the truncation parameter
N will be slow due to the singularity at » = 0. We will therefore split the
Green’s function into a smooth and a local part.

26.3.1 Smooth Part

The following discussion is directed at the Laplace kernel, whose Fourier
transform is 1/|¢|?. That is, for r € R3,

G(r) ! zﬁ/ LeXp(ifTr)dgf.

- dnlr| re [€]?

A smooth approximation of this function can be obtained by multiply-
ing the Fourier transform by the exponential exp(—6|¢|?), where § > 0 is
the mollification parameter which is at our disposal. The smooth Green’s
function is given by

N <b(—5lel2
Gilr) = iy [, g et e

This kernel can be expressed in closed form, and we find that

S e
Gs(r) = Tl e f(gﬁ) ) (26.9)

where erf(-) is the error function. The kernel G5 is in C*(R?), but not
periodic. Therefore, we introduce an offset parameter 0 < p < 1, re-scale
(26.1) so that S is contained in the cube [0,1 — 3, and define a smooth
cut-off function

1 for rin [—1 4 p, 1 — 3,
Xu(r) =140 for r outside [—1,1]3, (26.10)
>0 otherwise.

Thus, the kernel G5 := x,Gs is smooth and periodic and generates the
same potential in (26.1) as the kernel Gs.

In stage 2 of the spectral method, the Fourier coeflicients of the function
gr. are multiplied by the Fourier coefficients of the kernel Gy. Since there are
no analytic expressions of G/ available, these coefficients must be computed
numerically, using FFTs and the Jacobi-Anger series. Since this algorithm
is completely analogous to the computation of the function coefficients
described in Section 26.2.1, we omit the details.
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26.3.2 Local Part

Due to the behavior of the error function, the smooth part is a good ap-
proximation of the actual Green’s function if § is small and 7 is large. In
the neighborhood of the origin, the two functions are very different and
therefore the contribution of this local part must be accounted for. The
potential in (26.1) can be decomposed as & = &5 + U5, where

By(z) = /S Gz — y)g(y) dS,, = €S,

is the smooth part and

s (r) = /S Es(z —1)g(y)dS,, z €5,

is the local part. Here, Es = G — Gs. In what follows we show that the
local part has an expansion with respect to the mollification parameter v/8
and indicate how to compute the expansion coefficients.

Because of (26.5), the function E; decays exponentially away from the
origin. We introduce another cut-off function y, for some 0 < v < 1, which
is small enough so that the surface has a parameterization of the form
y(t) = © + At + nh(t) in the v-neighborhood of x. Here, n is the normal
to the surface at the point z, A € R3*2 has two orthogonal columns that
span the tangent plane at z, and h(t) = O(|t|?) is some scalar function in
t € R2. The local potential Ws(x) can be written in the form

¥ia) = [ Bia=via(s)as,
- /S Es(e = y)(e — 9)g(w) dS, + O (exp (<5))  (26.11)

= [ Es;t)g(t)d*t + O (exp (—%)) .

RQ
Here, E5(t) = Es(x —y(t)), §(t) = xo(x —y(¢))g(t)J(t), and J(t) is the Ja-

cobian of the parameterization. For simplicity, we assume that the function
h(t) in the parameterization of the surface is analytic, that is,

h(t) =Y hat™. (26.12)

lor|>2

Thus, there are C'*°-functions H,, such that

r(t) =l —y(0)] = 6] Y 1t Ha(D), (26.13)
n=0



26. A Spectral Method for Elliptic BEM 295

where £ := t/|t|, Ho(t) = 1, and H;(f) = 0. In the neighborhood of the
point x, the kernel has the form

Es(t) = %E (T\(/%)) where FE(z) = ﬁ (1 —erf (g)) .

Note that E(z) is singular at z = 0 and decays exponentially as z — oco.
Substituting (26.13) in (26.11) results in

Us(z) = % 3 E(i(/%))g(t) &%t + 0 (exp (—%))

=5 [ (1 /5 0 a0 (exp (=)
n=0

where the second integral is the result of the change of variables t — t//3.
It is easy to see that H, (—t) = (—1)"H, (), which implies that the integral
in the last expression is an even function of /8. Furthermore, the integral

as a function of V¢ is C*, and can be expanded in a Taylor series. Since
the exponential term does not contribute to the expansion, we obtain

Us(z) =07Wg+ 020 + 63Uy +---. (26.14)

A more detailed analysis shows that the first two expansion coefficients ¥y,
are given by

1
Uy =—=g(0
0 ﬁg( )7
1 ~ ~
U, = NG [AG(0) — (3h3y + 3hgy + 2haghos + hiy) §(0)]

where h;; are the coefficients in the expansion (26.12).

26.4 Numerical Example and Conclusions

We present numerical results pertaining to the single-layer equation
1 1
———g(y)dSy = f(z),
where S is the ellipsoid
N 2 y)z (z)2
.l g d -1
ORIONE

and the right-hand side is f(z) = 1. This problem has an analytic solution
in closed form, and we compute the L?(S)-error of the numerical solution
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|ler|| for various values of the meshwidth and the parameters N and §. To
compute the local potential Wy, the expansion (26.14) is truncated after
the first term. Thus, the local potential is replaced by

Us(x) ~ ) —g(x). (26.15)

This approximation is of order §3/2. The initial triangulation of the ellipsoid
consists of 320 panels, which is several times uniformly refined. The finite
element space is the piecewise constant functions on this triangulation.
Standard convergence analysis implies that the discretization error of the
direct Galerkin method is order h, that is, the error is halved in every
refinement step. Our goal is to choose the parameters N and § in such a
way that the spectral scheme exhibits the same convergence behavior when
refining the mesh. At the same time, the scheme should be efficient, with
complexity that is linear or almost linear in the number of panels n. Since
the complexity of the FFT is order N3log N, we set N ~ n'/? to obtain
almost linear complexity.

The parameter § affects the accuracy in two ways. If § is small, then
the truncation error in (26.15) is small, but on the other hand, the Green’s
function of the smooth part will be peaked at the origin, which increases
the error of the Fourier series approximation. Table 1 displays the behavior
of the error when the mesh is refined. In this table, the parameter ¢ has
been determined experimentally to minimize the error. Table 2 displays
the effect of § on the error for the finest mesh.

Table 1. Errors when refining the meshwidth.

n 320 1220 5120 20,480 81,920 327,680
N 8 12 18 32 48 72
5 1.6(-3) 8.0(-4) 4.0(-4)  2.0(-4)  1.0(-4)  5.0(-5)

len]|  0.3015 0.1549  0.08819 0.04151 0.02036 0.01004

Table 2. Errors for the finest mesh (n =327,680, N = 72) for different values of
the mollification parameter.

5 1.0(-3) 1.0(-4) 25(-5) 1.3(-5) 6.0(-6) 3.0(-6)
len]|  0.08540 0.01168 0.01214 0.02276 0.04004 0.06116

The hardest problem (n =327,680, § = 3 -107°) took 22 GMRES it-
erations to converge, the overall time was about 23 minutes on an AMD
Athlon64-3200 processor, and the memory allocation was about 550MB.
The package FFTW [6] was used for the computation of the FFTs. The
order p in (26.7) and (26.8) was set to 4 in all experiments.

The numerical results presented suggest that the parameters in the spec-
tral method can be selected so that the resulting scheme is nearly asymp-
totically optimal, that is, optimal up to logarithmic factors. Currently we
are working on error estimates, trying to confirm this assertion.
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27 The GILTT Pollutant
Simulation in a Stable
Atmosphere

Sergio Wortmann, Marco T. Vilhena,
Haroldo F. Campos Velho, and Cynthia F. Segatto

27.1 Introduction

The generalized integral transformation technique (GITT) belongs to the
class of spectral methods. This technique has been effective in many ap-
plications [1], such as transport phenomena (heat, mass, and momentum
transfer). The GITT can be expressed as a truncated series, having as
base functions the eigenfunctions of the Sturm-Liouville problem associ-
ated with the original mathematical model. The transformed equation is
obtained from the eigenfunction orthogonality properties by computing the
moments, that is, multiplying by the eigenfunctions and integrating over
the whole domain. In general, this strategy produces an algebraic equation
system or ordinary differential equations (ODEs) of first order or second
order. For the latter case, the solution of the ODEs in the standard GITT
is obtained by means of an ODE-solver.

The novelty here is the use of the Laplace transformation (LT) for solv-
ing the ODE generated by the GITT. For this specific application, the
inverse LT is analytically calculated. After the application of the LT, the
resulting system matrix is nondefective, so it can be diagonalized. There-
fore, having computed the eigenvalues and eigenvectors, the inversion of
the LT is obtained analytically. This new formulation, combining GITT
and the Laplace transformation, will be called GILTT (generalized integral
Laplace transformation technique). In the case of degenerate eigenvalues, a
technique is adapted dealing with Schur’s decomposition, which demands
a greater computational effort.

Here, the GILTT is illustrated in application to the pollutant dispersion
problem in the atmosphere under a turbulent flow.

The paper is outlined as follows. In Section 27.2 the GILTT is presented,
three cases being described: (i) ODE with constant coefficients, (ii) ODE
with variable coefficients, and (iii) nonlinear ODE. A simple pollutant dif-
fusion problem under stable stratification of the atmosphere is presented
in Section 27.3. Some conclusions are drawn in Section 27.4.

The authors are grateful to the CNPq (Conselho Nacional de Desenvolvimento
Cientifico e Tecnolégico) for partial financial support of this work.
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27.2 GILTT Formulation

Some ideas of the GITT are summarized below. Consider the equation
Av(z,t)=S, z¢€ (a,b), t>0, (27.1)

subject to the boundary conditions

ay 8véx,t) +agv(z,t) =0 atz=a, (27.1a)
x

by Bvéx,t) +bov(z,t) =0 atx =0, (27.1b)
x

where A is a differential operator, S is the source term, and a, as, by,
and by are constants depending on the physical properties. The goal is to
expand the function v(z,t) in an appropriate basis. To determine such a
basis, the operator A is written as

Av(z,t) = Bu(z,t) + Lo(x,t),
where L is an operator associated with a Sturm—Liouville problem and B

is the operator linked with the remaining terms. Therefore, the operator
L is given by

LA z) =V - [p(z) V(A 2)] + q(x) ¥ (A, ).

The functions p(z) and ¢(z) are real and continuous, and p(z) > 0 on the
interval (a,b), defining the associated Sturm-Liouville problem

LA\ x) + A2\, 2) =0, x € (a,h), (272)
0D e =0 we—a, (720
by awg;’ ) +botp(x,t) =0 at x=h. (27.2b)

The Sturm-Liouville problem (27.2) is the general form of the auxiliary
problems in the GITT theory [1]. The constants a1, as, by, and by are
the same as in the original problem (27.1). The solution of the eigenvalue
problem (27.2) is used to expand the function v(x,t) in the (orthogonal)
eigenfunctions as

o) =3 W (27.3)
k=1 k

where Ny, = f: Y2(z) dz is the norm of the eigenfunction 1y (z). Substi-
tuting (27.3) into (27.1), multiplying by ¢k (x)/Nk, and integrating over
the entire domain, we arrive at a set of ODEs. The truncated ODE system
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is the GITT; under certain conditions (not discussed here), the resulting
transformed system could be an algebraic one, or even a partial differential
equation system. The standard approach in the GITT is to apply an ODE
solver to find an approximate solution.

27.2.1 Solving the ODE System by Means of the
Laplace Transformation

From the truncated solution of the mathematical model (27.1), the vector
Y (t) is defined as the set of N functions

YV(t) = [ur(t) us(t) ... un(t)]”,
and the resulting matrix equation is part of the initial value problem

EY'(t)+ FY(t) =0, >0, (27.4)

One important issue is linked to the order of the expansion. A higher-
order expansion demands expansive computational effort, and the conver-
gence of the iterative process could be hard. However, a low number of
eigenvalues could present a low accuracy solution. A strategy for deter-
mining the order of the expansion will be commented on later.

Three types of ODE systems can be anticipated, namely (i) type-1:
linear ODE systems with constant coefficients, (ii) type-2: linear ODE
systems with time-dependent coefficients, and (iii) type-3: nonlinear ODE
systems.

27.2.2.1 Type-1 ODE System

The scheme for solving equation (27.4) is the LTSy method. This method
has emerged in the early nineties in the context of transport theory (see
[2]-[4]), and its convergence has been proved using Cp-semigroup theory
(see [5] and [6]). First, equation (27.4) is multiplied by E~!, then the
Laplace transformation is applied to the resulting system, yielding

sY (s) + GY (s) = Yo, (27.5)

where G = E~'F and Y (s) = L{Y (t)} = [;° Y (t)e~*! dt. Next, we factor
the matrix G as
G=XDg, X!, (27.6)

where X is the eigenvector matrix and D, is the diagonal matrix of the
eigenvalues of G. Using (27.6) in (27.5) results in the solution

Y(t) = XH, X Y0,
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where the matrix H,, is given by

Hav(t) = Eil{(sl + Dav)il} = dlag [e*tdl eftdg o efth].

27.2.2.2 Type-2 ODE System

Now the ODE system is expressed in the form

E®)Y'(t)+ F(t)Y(t) =0, t>0, (27.7)

Y (0) = Y.
In order to solve equation (27.7), the expression E,,Y’(t )+F Y () is added
to both sides, where FE,, = fo t)dt and F,, = fo t)dt. After some

algebraic mampulatlon we arrive at

E,Y(t)+ F,Y () =SY'(t),Y(t),t), (27.8)
Y(0) = Yo,

where the heterogeneous function S is given by
SY'(t),Y(t),t) = [Em — E@)]Y'(t) + [Frn — F()]Y(2).
A solution of (27.8) is obtained in terms of a convolution, namely
Y (t) = XHoo(t)X Yo + X Ho ()X 5 S(Y' (1), Y (£),1). (27.9)
The above equation is an implicit expression. To overcome this drawback,

Adomian’s decomposition method [7] is employed. Initially, the vector Y (¢)
is written as

t) = i w(t). (27.10)
k=1

Substituting (27.10) in (27.9) yields

D wi(t) = X Hao ()X 1Yy

+ X Hyy(t (Zwk ),gwk(t),t).

Finally, the first term on the left-hand side is identified with the first term
on the right-hand side, and so on; therefore,

wy(t) = X Ha (1) X 1Y,
wi(t) = X Hao()X 15 S(w),_, (8), we_1(t),t), k=2,3,....
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27.2.2.3 Type-3 (Nonlinear) ODE System

Here, the differential equations produced by the GITT methodology are
nonlinear ODEs of the form

EY,t)Y'(t)+ F(Y,t)Y(t) =0, >0, (27.11)
Y (0) = Yp.

An iterative procedure is adopted to look for a solution. This is a simple
feature, where system (27.11) is written as

E(Y™ nY'(t)+ F(Y"™ )Y (t) =0, >0, (27.12)
Y (0) =Y.

System (27.12) is formally identical to that in equation (27.7). Therefore,
the method described in Section 27.2.2.2 can be applied. The procedure is
repeated until there is convergence, with the first guess Y(©) = Yj.

27.3 GILTT in Atmospheric Pollutant Dispersion

Consider a pollutant puff released from an area source (an urban region,
for example), in the evening (characterizing a stable atmospheric stratifi-
cation), under a weak-wind condition, which means that vertical transport
will be the main process involved. This situation can be modeled by [8]

% [Kzz(z)ac(;z’ t)} = ac(;t’ t), z€(0,h), t>0, (27.13)

with the initial and boundary conditions
c(z,t) =Qo(z —hy) att=0, (27.13a)
Kzz%i’t) =0 atz=0and z=h. (27.13b)

In this model, ¢(z,t) denotes the average pollutant concentration as a func-
tion of the level z and the time ¢, @ is the source strength, A is the boundary
layer height, §(z) is the delta function, and hy is the level where the pollu-
tant is released.

The turbulent eddy diffusivity tensor is represented in orthotropic form,
with the horizontal diffusion considered negligible. Under the assumption
of a stable boundary layer (SBL), in [9] an expression has been derived for
the turbulent exchange coefficient, with its vertical component given by

K..(2)  0.33(1—z/h)*/2(z/h)
uh 1 +3.7(z/h)(R/A)
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where u, is the friction velocity and A the local Monin—Obukhov length [9]

here L is the Monin—Obukhov length for the entire SBL and a; and aq are
experimental constants depending on several parameters such as evolution
time of the SBL, topography, and heat flux. Numerical values of the con-
stants oy and ag for the Minnesota (SBL in transition) and Cabauw (more
steady state SBL) experiments are given in Table 1.

Table 1. Values of the experimental constants of the SBL [8].

Experiment Minnesota (Exp-M) Cabauw (Exp-C)

a7 2 3/2
(6%} 3 1

In the GITT formulation, the first step is to identify the associated
Sturm—Liouville operator. Two approaches can be used, namely

d d
L=—|K,,—
1 dz ( zz dZ> + )‘Iv
(27.14)
d2

Ly= —
27 422

+ A,

where [ is the identity operator. Both operators have the same boundary
conditions as the original problem (27.13). Operator L; implies a more
difficult Sturm-Liouville problem. On the other hand, Lo is a simpler
operator, but it also conveys less information about the basic problem.
The price to pay for this simplicity is to get more terms in the expansion,
in order to maintain an appropriate accuracy for the computed solution.
Our option is to work with operator Ls.

The Sturm-Liouville problem defined by the operator Lo has the eigen-
functions [10]

Ur(@) = cos(A2), (27.15)
where the eigenvalues )\, are the positive roots of the equation

sin(Agz) = 0.

The next step is to represent the concentration c¢(z,t) as an expansion
of the form (27.3), that is,

c(zt) =Y uk(t) Yi(2), (27.16)
k=0



27. GILTT Pollutant Simulation 305

where 1 (z) is the eigenfunction given by (27.15). Substituting (27.16) into
(27.13), multiplying by 1;(2), integrating over the domain, and taking into
account the auxiliary Sturm—Liouville problem (27.14), we arrive at

2 ) [ vt Ao+ [ 1) )

_ du / Ui (2); (2 )dz}—o (27.17)

A similar procedure is applied to the initial condition, which yields

/zuk ) () 2 dz—/ Q(= = hy) i (2) dz

leading to

’U,k(O):aTM7 arz{l for k =0,

h 1/2 for k > 1. (27.18)
In matrix notation, equations (27.17) and (27.18) are written as

BY'(t)+ FY () = 0, (27.19)
Y(0) = Yo,

where the matrices E and F and the vectors Y (¢) and Yy are given by

h h (2
By =3 [ Ko@)z + [ %wm%)da (27.192)
/ Vi (2) ¥;(2 (27.19b)
Y (t) = [uo(t) wi(t) ... |7, (27.19¢)
Y (0) = [uo(0) wui(0) ... % (27.19d)

Equation (27.19) was derived using the GITT procedure [1], which is typ-
ically implemented by numerical solvers. An analytic solution for the time
integration is presented here, and the approach described in Section 27.2.2.1
can be applied.

For a numerical example, some parameters must be known. For the
simulation performed, these parameters are shown in Table 2.

Table 2. Parameters for simulations.

Parameter L Q h Uy
Value: 116 m 400 gm~2 400m 0.31 ms—!
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Tables 3 and 4 show that enhancing the order of the expansion of the
GITT leads to a more accurate solution. The result is numerical evidence
of the convergence.

Table 3. Computed pollutant concentration for different evolution times and
several expansion degrees at z/h = 0.2.

t

1h
2h
3h
4h

5

216.29
175.95
152.57
137.78

10

216.74
176.22
152.71
137.88

Number of eigenvalues

15

216.81
176.36
152.84
137.98

20

216.83
176.38
152.85
138.00

25

216.78
176.36
152.84
137.99

30

216.74
176.35
152.84
137.99

40

216.67
176.31
152.82
137.98

50

216.64
176.30
152.81
137.97

Table 4. Computed pollutant concentration at different levels (z/h) for several
expansion degrees at ¢ = 6700 s.

z/h

0.20
0.47
0.73
1.00

5

1.8028
1.0738
0.3452
0.0121

10

1.8059
1.0647
0.3336
0.0321

Number of eigenvalues

15

1.8073
1.0643
0.3339
0.0223

20

1.8075
1.0640
0.3337
0.0233

25

1.8073
1.0641
0.3338
0.0220

30

1.8071
1.0643
0.3341
0.0215

40

1.8067
1.0644
0.3344
0.0209

50

1.8065
1.0644
0.3345
0.0207

Fig. 1 displays the computational effort in terms of the CPU time when
the number of eigenvalues increases. The results obtained for several de-
grees of the expansion show the convergence process of the solution strategy.
However, the degree of the expansion can be stipulated according to the
tolerance required, as suggested in [1], p. 246.

WO =
120

o kL

120

T T T T T T T T T T T T T T[T T T T[T
&0 %

150 180

number of eigenvalues

Fig. 1. Computational effort in terms of the order of the expansion.
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The evolution times for two different SBLs are depicted in Fig. 2, show-
ing the concentration profiles at different evolution times, and in Fig. 3,
which illustrates the evolution times for the concentration at the center of
the SBL. In both cases, the diffusion process is slow, in comparison with
the vertical transport in the convective boundary layers. These results are
in agreement with the expected turbulent diffusion under stable boundary
conditions. The results present very good agreement with those obtained
using the finite difference numerical method [11].

1.2

1.0 —E o\\.\ 1.0 ;
10 —|— 1h

0.8
] \o\ —¢— 2h. 0.8
] B\ —O- 3h ]

0.6 \\\ —@- 4h. 1

zfh
z/h

064
& I< i ey
0.4 | 0.4
; QI:N\
024 | ]
] \0\ 02_
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Fig. 2. Concentration profile for (left) the Minnesota experiment and (right) the
Cabauw experiment.
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Fig. 3. Concentration evolution at the central point of SBL: (left) the Minnesota
experiment and (right) the Cabauw experiment.
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27.4 Final Remarks

This paper presents a new approach to time-integration in the GITT (gen-
eralized integral transformation technique), based on the Laplace transfor-
mation. Our formulation, the GILTT (generalized integral Laplace trans-
formation technique), has been developed in this paper and has been ap-
plied to the atmospheric dispersion model.

The results computed using the GILTT indicate accurate solutions.
Some advantages can be pointed out in the use of the method. Thus,
the solution can be obtained at each moment of time, without marching in
time, through a closed mathematical formula; in addition, the GILTT re-
duces the computational effort required by the GITT when an ODE-solver
is employed.
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piecewise linear triangular 242
quadratically curved triangular 83

equation(s)
boundary-domain integral 161
boundary integral 120
convection-diffusion 235
difference 105
diffusion 122



310 Index

Fredholm integral singular 293
of the first kind 61, 89 smooth, periodic 290
of the second kind 7
integro-differential 161
heat 62
Laplace 119
modified Helmholtz 118
reduced wave-scattering 79
Sylvester 10

mappings, holomorphic 34, 42

method(s)
adaptive Dirichlet/Neumann 237
Adomian’s decomposition 302
boundary element 117
parallel domain decomposition 117

error 193, 240, 289 boundary integral equation 246
bound 63 boundary layer 238
relative 84 Burton and Miller 86

collocation 81

expansion(s) conjugate gradient 90

asymptotic 49, 124 domain decomposition 235
matched 238 dual reciprocity 120

composite 54 fast multipole 117, 289
Jacobi—Anger 291 finite difference 307
local 51 finite element 63, 235
outer 51 finite volume 17
sampling 191 hybrid analytic-numerical 207

iterative 242

fundamental solution(s) 120, 141, kernel 189

161_ Kupradze’s 245

matrix of 32 Laplace transformation 22

matched asymptotic expansions 235
Newton-Kantorovich 1
Newton-type 1
nodal 17
numerical integration 99
of layer potentials 137

Green’s
function 80, 289
free-space 177
time-dependent 120
identities 165
operator 179

: . Picard’s 99
potential, harmonic 177 Runge Kutta 260
heat spectral 289
conduction 17 stabilization 73
equation 61 Tikhonov—Morozov 64, 71
multi-layer 18 variational 37
transfer 17 stabilized 61

integration, direct formal 209, 219 minimizer 65, 73

interpolation, piecewise Navier—Stokes layer 199
polynomial 24 .
noise 189
iteration, fixed-slope 5 Gaussian 92
random variable of 192
jump relations 141, 165 white 195
kernel(s) operator(s)

reproducing 191 adjoint 9



biharmonic 52
boundary stress 246
closed linear, on Hilbert
space 63
compact linear 61
conormal differentiation 163
CREF 91
elastic Dirichlet Green 155
(elastic) layer potential
double 141
single 141
elasticity 52
hypersingular integral 79
Lamé 137
Laplace 177
linear, with bounded inverse 6
maximal radial 149
moment-force boundary 38
multiplication 73
nonlinear Fréchet differentiable 1
of restriction 40
Poisson integral 178
positive, self-adjoint,
anticompact 48
principal-value 178
projection 255
regularization 90
remainder potential 165
Riesz potential 179
self-adjoint bounded 75
smoothing 61
Stein’s extension 156
Sturm—Liouville 304
trace 31, 44, 162, 181, 237
unbounded 61
volume potential 165
with compact resolvent 74

parametrix 161

plate(s)
Kirchhoff-Love 48
Reissner—Mindlin 47
thermoelastic 29
vibrating 47
with transverse shear
deformation 29, 37

point, fixed 255, 272

Index 311
pollutant

dispersion 303

simulation 299

potential(s) 292
area 34
double-layer 164
elastic Newtonian 142
“initial” 29
of the first kind 32
of the second kind 32
integral 246
single-layer 164

principle(s)
matching 49, 53
uniform boundedness 68

problem(s)
autonomous 272
Cauchy 29
contact 235
Dirichlet 137, 163
with a variable coefficient 161
eigenvalue 48
external Helmholtz 79
extrapolation 191
ill-posed 61, 95, 189
integro-differential 171
interior and exterior boundary
value 39
inverse 61, 95, 189
large-scale heat transfer 117
local 51
mixed 162
nonlinear boundary value 6
nonlinear heat conduction 118
nonstationary 8
parameter-dependent 39
Poisson 137, 177
pollutant diffusion 299
recovery 190
sampling 191
singular perturbation 238
spectral 48
differential 9
Sturm-Liouville 299
torsion 245
variational 190, 237



312 Index

projection numerical 305
operator 255
orthogonal 67 space(s)
Besov 138
ratio Bessel potential 162
aspect 211, 221 dilation 194
impulse 266 Hardy 138
of distributions 138
regularization parameters 89 reproducing kernel Hilbert 191
Sobolev 31, 39, 177, 237
resonance 251 weak 155

Sobolev—Besov 138, 181
Sobolev—Slobodetski 162
Triebel-Lizorkin 138

rod, falling 257

series
Fourier 292 - ‘
generalized 245 system(s)
sine 241 al.most periodic 110
truncated 290 discrete 105
Taylor 99 stability of 105
homogeneous 32
solution Larpé .137
attractive 106 periodic 107
uniformly 106 ' ) '
blow-up 275, 279 technique, generalized integral

transformation 299
Laplace transformation 299

classical 41
compact-support 279
dead-core 279

decreasing 274, 282 theorem . .
equiattractive 106 fractional integration 179
explosive 279 Schur 13

ground-state 272, 279 transformation

monotone 271, 279 inverse Laplace 23

sampling 192 Kirchhoff 118

stable 105 Laplace 17, 37, 118, 239, 299
asymptotically 106 Stehfest 122
equiasymptotically 106
uniformly 105 variable
uniformly asymptotically 106 intermediate 54

wavelet sampling 194 local 49

weak 44 random, of noise 192

zonal, spectral 199
wavelet(s) 189, 289

solver(s) 117 coefficients 195
hybrid Laplace and Poisson 209, decomposition 118
219

ODE 301 wavenumber 79
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