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ON SMOOTH SOLUTIONS TO THE GEVREY
PROBLEM FOR THIRD ORDER EQUATIONS
V. I. Antipin and S. V. Popov

Abstract. We consider the Gevrey problem for a forward-backward equation of the
third order with multiple characteristics. The agreement conditions are continuous and
the theory of integral equations with a homogeneous kernel of degree —1 is employed.
Solvability of boundary value problems in Holder classes is established. It is demon-
strated that the Holder classes of solutions depend on the fulfillment of some necessary
and sufficient conditions on the data of the problem.

Keywords: Gevrey problem, forward-backward equation, agreement condition, well-
posedness, Holder space, integral equation with a homogeneous kernel of degree —1

1. Introduction

We consider the Gevrey equation of the third order with multiple characteristics
written as
Ugpr — SEL T - up = F(x,t). (1)
Solvability of the boundary value problems for (1) was considered for the first time
by T. D. Dzhuraev [1]. As is known, the smoothness of the initial and boundary
data ensures the membership of a solution of the usual boundary value problems for
strictly parabolic equations in the Holder space Hﬁ’f/ 2, whereas this is not so for
forward-backward equations. In some simplest cases S. A. Tersenov in [2] gives some
necessary and sufficient conditions for solvability of the problem in H2 ’f/ 2 for p > 2.
The solvability (orthogonality) conditions for the data of the problem were written
down explicitly in [2]. The Gevrey problems are also examined in [3-5]. Note that
the number of necessary orthogonality conditions is finite in the one-dimensional
case. However, the number of orthogonality conditions (of the integral character)
is infinite in the multidimensional case (see [6,7]). The generalized and regular
solvability of the Gevrey problems can be found in [8,9].

2. Smooth Solvability

Consider (1) in the domain Q = Q x (0,T), 2 = R. The parts of the strip @,
where < 0 and z > 0, are denoted by @~ and Q.

The space Hf’f/?’(Q), p =34+, 0 < vy < 1, is the Banach space of func-
tions u(z, ) continuous in @ together with their derivatives of the form D} D? with
3r + g < p having the finite norms

3
T (0) 0
ulg) = @G +32 30 [PiDuly’s  fulg) = max]ul,
j=0 3r4+q=j
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We seek for a solution that lies in the Hélder space HP?/3(Q%), p = 3 + 4,
0 < v < 1, and satisfies the initial conditions

U(Z‘,O) - @1(1‘)7 T > 07 U(QS,T) - 902(‘2:)7 T < 07 (2)
and the agreement conditions

Oy OFu
W(—Oﬂf) = W(JFOJ) (k=0,1,2). (3)

Uniqueness follows from the arguments similar to those of [1, p. 157].

Existence of a solution. To prove existence, we first write down the funda-
mental and elementary Cattabriga solutions [10-12] for the equation

ou  O%u
ot o (4)
These solutions for (4) are of the form
1 ;1;_);:
fz( 1 3)7 t > T,
Ui(x,t;€,7) = (t—m)1/3 70\ (t—1)1/ .
(o, t:¢,7) {Q e .

where fo(n) and f1(n), called Airy functions, are linearly independent solutions to
the differential equation

i
() + 2a(n) = 0 (6)
representable as
fo(n) = /cos()\3 —An)d\, —o0o<n< +too,
0

Fin) = / = L gin(A® — Ap)|dA, 5> —oo.
0

The fundamental solution fy(n) and the elementary solution fi(n) satisfy the
estimates (see [11])

{ |a§i‘a_ij Uo(x,t;f,T)f |z _£|(2k+6j—1)/4 -
cas 0 — ~[@ki6j11)/4
|8(z’“83tj Ur(,:€,7)] |t — 7|(2k+65+1)/

forﬁ%Jroo,kJerland

UO(xat;fvT)

’ ok+i

& lz—¢|*
EeE <wexp(—02 7 (8)

[t — 7] [t — 7|2
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for ﬁ < +o0; Cy, Cp, and Cy are positive constants. Moreover, it is easy to
verify that

) R T R S 1)
0 0

[\

0 —o00 0
For convenience, we consider the system

= Lut, —u?=Lu? ( = 8—3) (10)
’ t - 81‘3

in Q" for F(x,t) = 0 rather than (1). The initial and agreement conditions take the
form

u'(2,0) = p1(z), u?(z,T) = pa(—x), x>0, (11)
aklOt 1kak20t k=0,1,2 12
ak( )= (-1) Dok 0,t) (k=0,1,2). (12)

We assume that ¢;(z) € HP(R) (i = 1,2). In this case the functions

arlat) =+ [ Dol €0 ©de walet) = - [ Ve Tim i@ d (13)
R R

are solutions to (10) satisfying (11) in R. We use the following representation for
solutions to (10):

ul(x,t):/Uo(x,t;O,T)ao(T)dT+/U1(x,t;0,7')a1(7) dr + wi(z,t),
0 0 (14)

ug(x,t) = / Uo(0, 752, 8) Bo(T) dT + wa(z, ).

In view of the general results [11, 13, 14], the densities «g, a1, and Sy have to belong
to H? (¢ = 7+1) with
ap(0) = a1(0) = Go(T) = 0. (15)
Indeed, note that ul(z,t) € HYP/*(Q1), if ¥1(t) = u'(0,¢) € H™3(0,T), ¥a(t) =
ul(0,t) € H*5*(0,T) and the consistency conditions hold:
P1(0) = ¢1(0),  ¥1(0) = ¢1"(0),  ¥2(0) = ¢5(0). (16)
From (9) it follows that

t—T

a \/—041( )
— fo(0) [ LoD~ dr + wi(0,4),
s

dr + w1.(0,¢t).

, [ ao(r) = V3o (7)
0 0/ (t—71)8
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d j a0(r) + VB (r) — ao(0) ~ Vs (0)
0

(1) = fol0) ="
00 + Vi)t - 2 [ to.sg o, an)
R

ior [ 20() = VBaa(r) — ap(0) + VBau (0)
balt) = 5(0) 0/ o d

R

If ap(t), a1 (t) € i (0 T) then (see [2,11]):

4 [ao(r) £ VBar(r) ~ 00(0) ~VEm(0) , .-
dto/ (t—T)% dr € H3(0,T),

2

/ta()(T)—ﬁal(T)—ao(OHﬁal( ) dr € B (0,T);
(t—17)5

0
moreover,

/ Uo (0, 1:€,0)0Y"(€) dé € H?(0,T),

R

[ vat0.6:6.051© de € B 0.7),
R
Therefore, under the conditions ag(0) = a;1(0) = 0, we see that ¢y (t) € H'*3(0,T),
Pa(t) € HZ)‘TW(O, T), and the consistency conditions (16) for ag(t) and a4 (¢) hold.
The agreement conditions (12) generate the following system of integral equa-
tions with Abel’s operators with respect to ag, a1, and By:

f 70‘0(7(1*‘/)_”(7) dr +wi1(0,t) = f (BO(T) dr + w2(0,1),

0 4 Tt

T 18

f%dwfé(o” %d7+wu(0,t)+wzm(0,t) =0, 1)
t T—1

—2%060(7‘;) + Wige = _gﬁo(t) + waze-

Equations (18) and the Abel inversion formulas [2] lead to the system of singular
integral equations of the form

2 T \2/3 ol b e

Faleo®) + VB (t) + Jofolt) = 3 [ (7)1 dr = i [ G dr

2 1 T 213 o e (19)
F3(00(t) = VBar(t) + Jao(t) + 1 [ (3)P &G dr = [ Bz ar,

2a0(t) — Bo(t) = Pa(1),
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where
1 (9jQJ2 jajwl .
500~ g (00 - 175200 ) G0,
Do(t) = 2 forre(0,1) — w10a(0, D)
Put
G ) DR A TGS et (0 PN
Fo<>0/ P d,F1<t>dt0/ T FO = 9(0)-04(0).

Since @) () € H*(0,T), qx = 1 + 13 [2], the functions F2(t) (k = 0,1,2) belong
to HI+1/3(0,T) and FQ(t) = O(t+/3) for ¢ small.

Prove the existence of solutions i, as, and 5y to (19) belonging to H%(0,T)
(g=m-2)/3,p=3+7,0<vy<1) and satistying (15).

Assume that a1, ae, and Sy belong to the space. In this case, in view of (19)
we have

T
%f - CI)O(O)?
0

T
[ 2 4r — ,(0),

o T3
Bo(0) = —02(0).
The last equality is equivalent to the first condition ag(0) = 0 in (15). Note also

that the condition 2ag(T) = ®o(T) is equivalent to the equality 5o(T) = 0.
Under conditions (20) the system of equations (19) is rewritten as

3=

2 (ao(t) + VEaa(t) + Sfolt) - L [ (£)/0 22 g
V3 0 1 \/§ 0 T 0 T T—¢ 4T
] = 30)(0)t'/3 + FY(¢), 1)
Frlo(t) = VB (1) + Jabo(t) + 2 [ (£)" 2 a7 = FY(),
200(t) — Bo(t) + Bo(0) = F3(t).
In view of the formula [15, p. 177]
1 ’ P~ YT — 7)1
;/ T = (T — )7 cot(om)
0
L(p)T'(o — 1) o T —t
_mTﬁ 2F<2 p—o,1,2— 7 ) (22)

we can define a1 (T).
Introduce the new function Bo(t) = Bo(t) — Bo(0 )Z=t in (21). Involving (22) we
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can represent (21) as
W LT (V13 Bolr)
(00(t) + V3a1(0) + Fho(t) — 3 [ (£)' 2 dr
— 2 BOF (- 31,4 4)($)}
(ao(t) — V3o (£)) + J=fo(t) + f (£)"7 2 ar
= 5 B0(0)F (- 3.1,3:7)(7)
2a0(t) — Bo(t) = —Bo(0) % + FI(t).

Since ag(t), a1 (t), and Bo(t) must belong to H1+7)/3(0,T), the first equation
of the above system validates the condition

2

+ 300 (0)t1/3 + F{(t),
(23)

o

T _
L[ B 4~ a0y + 324000 (24)

4
3
Under (24), we arrive at the system

Z(00(t) + Ve (1) + JsBo(t) = L [ (£)° 2D ar ~Fy),

2 (00(t) ~ VBax(0) + Aol + L [ ()P B0 4~ T, P

200 (t) — Bo(t) = F20 (t),
where

FOt) — %%(ow( SERN- %) (%) ),
F(1) = ~6o(0) 5 + F (1)

1

belong to H(*+7)/3(0, T) and Fjp(t) =0t =)
Proceed with the proof of existence of ap(
equations (25) from H17/3(0,T).
Excluding ag(t) and a4 (t) from (25), we infer

j =0,1,2) for small .
), ai(t), and Bo(t) in the system of

T
4 - t3 .
—Bo(t)+ — | K(t, T T)dr = Q(t), 26
(e ”o/ (t,7)fo(r) dr = Q1) (26)
where
1 1
T3 +t3 0 2 —o
K(t, ) = , Fo(t) +Fy(t) — —=Fo(t).
( ) T%(T%+T%t%+t%) Q() 0() () \/g 2()
The kernel K (t,7) of (26) satisfies the estimate
1 1
z t3
K(t7) < - (27)
T3|T — 1|5
and

N /N1 11—}
t%mm)(—) @(—)—, o) = 7 L2
T T)T 1—2z
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Putting B (t) = Bo(t)t—5" and Q1(t) = Q(¢)t~"5" in (26), we have

e +§O/Tsa( ) 2~ o (25)

Integral equation (28) has a homogeneous kernel of degree —1 [16]. Introducing the
new variables t = Te Y, 7 = Te™" and assigning

Ba(y) = Bu(Te ™), Qaly) = Qu(Te™), h(z) = p(e™") =17 K (1 e"),

]_ _
Ki(t,7) =5 K(t,7), B = T”
we arrive at the Wiener—Hopf equation (see [16,17])
4 1
Za(n) + = / My~ )52 dr = Qaly), 0<y< oo (29)

It is not difficult to justify the integrability condition

+oo +oo
x)| dx = w)u=" du 751n(ﬁ+ i
é h(z) d 0/|K1<1, 25 S

for 0 < B < %. Hence, (28) is considered in the space H?(0,T), 0 < 8 < %. The

function L
_ (1B 2y _ (3-peSinh g
h(z) =e Ki(l,e”) =e smh—
is even for 8 = %. The kernel of (28) is symmetrizable in Eé (0,T) [16]; moreover,

the function (see [16, p. 518])

“+o00
sinh £ 2431
H(z)=2 s(xt 3 dt =
(@) / cos(x )Sinh% 2 cosh(2mz) — 1
0

is positive and monotone on (0, +o00) and H(0) = 2v/37. In the space E1(0,T) the

equation [16] .
a0+ [ o (é) A 4~ quir (30)
0

is uniquely solvable for A € Ny = (—o0; ﬁ), and \g = —4—‘/5 € N, for (28).

The study of equations of the form (28) to which Wiener-Hopf theory is inap-
plicable directly in the Holder spaces can be found in [19, 20].

The Fredholm property for integral operator (28) follows from Theorem 2 of [19],
namely, from the condition that the function

B(z) 71+_/ 0L qt

vanishes nowhere on the real axis for all ¢ € R, which is easy to verify.
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Integral equation (26) is examined as an equation with respect to [5(t) =

Bo(t)t~%. Find solutions S3(t) unbounded at t = 0 with singularities of order less
than 1 and bounded at ¢ = T'. Equations (26) yield

T
4 1 2 Q(t)
Z s+ = [ K(t, dr = 2 31
ﬁﬁ3()+ﬂ0/ (6.7 a(r) dr = 5 G
Equation (31) implies that So(T") = 0 if and only if
1 r T
—/K(T, A By(ry dr = L), (32)
™ T3
0
Under condition (32), we obtain the equation
A T
1
et 1 [ Kol m)a(r) dr = Quto) (33)
V3 .
where
(T% —t3)(r3T% + 75t +13T%) Q)  QT)
Ko(t,7) = — 1.1 3., 2 T 1 o Qs(t) = —5-— —3
73(73 + 73t3 +t3)(7-3 + 7373 +T3) t3 T3
The function K3(t,7) = ;(i(t’;) satisfies the estimates
3 —t3
1 1 1.1 1 1
1l 11 iyt
O§K3(t,7-)§ 73713 +73¢t3 +t37'3 (34)

TS| —t3|r — T3

We can easily derive that the functions Ks(t,7)t% and Q3(t)t? at the endpoints 0
and T behave as tl‘TW(T - t)“T7 and t“TW(T - t)“TW; moreover, [19, Section 51]
Bo(t) € H5(0,T) and ay(t) € H 5 (0,T) (k =0,1).
The behavior of the integral % fOT K3(t,7)B3(7) dr at the endpoints of the inte-
gration contour is defined (see [13, p. 136]) by the formula
¢
I B 1 )

I'(o) ) (p+0o)

It is easy to find that

T
1 /Kg(t,f)ﬁg(f) dr — O((T —1)3) for small T — 1,
™

t

14

9 t
i / Ka(t,7)B3(r) dr — O(t'5") for small t.
™
0

The systems of equations (25) are equivalent to (18) under the four conditions
(20), (24), and (32). Inserting values of ag(t), a1(t), and So(t) into (20), (24), and
(32), we justify four solvability conditions of (1)—(3) in HY"Y / %(Q). These conditions
are denoted by

Ls(p1,02) =0, s=1,23,4. (35)

Thus, we have proven the following theorem.
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Theorem. Let ¢1,p2 € HP, p = 3+ v, 0 < v < 1. Then under the four

conditions (35), there is a unique solution to (1) belonging to @ from H;”f/s(Qi)
and satistying (2) and (3).

REMARK. Similar studies can be fulfilled in the case of @1, s € HP (p = 3l+7),

0 <y <1, where ! > 1 is an integer.

10.

11.
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13.

14.

15.
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ON THE DIFFERENTIAL GEOMETRY OF

FIVE-DIMENSIONAL B-COMPLEXES OF

PLANES IN THE PROJECTIVE SPACE P°
I. V. Bubyakin

Abstract. The differential geometry of five-dimensional B-complexes is considered in
the projective space P®. The structure is determined five-dimensional B-complexes of
two-dimensional planes.

Keywords: complexes of two-dimensional plane, Grassmann map, Segre manifold

1. The article deals with that part of the multidimensional projective differential
geometry which is devoted to the studies of families of planes of various dimensions
in the projective space. Many articles by Soviet, Russian, and foreign geometricians
are devoted to this theory. It was shaped in the articles on the line congruence theory
and the theory of complexes of lines. These studies were collected in the celebrated
monographs by Finikov [1] and Kovantsev [2], respectively. Afterwards, the method
of exterior Cartan forms [3] made it possible to develop these theories in a more
general situation for families of m-dimensional planes of an arbitrary dimension.
Many questions are of interest for not only multidimensional differential geometry
but the Radon-Helgason integral geometry as well which is a new direction in the
modern mathematics (see the monograph [4] by Gelfand, Gindikin, and Graev) and
the general theory of partial differential equations, for example, as exposed in the
article [5] by Gelfand and Graev, where the hypergeometric functions connected with
the Grassmann manifold of two-dimensional planes in a five-dimensional space are
examined. In integral geometry the complexes of m-dimensional planes of the same
dimension as the space itself are considered when solving the main problem.

One of the most beautiful fields of differential geometry, where the advantages
of coordinate-free methods are fully exhibited, is the theory of complexes of multi-
dimensional planes of the projective space. This interest in the theory of complexes
of multidimensional planes is stipulated also by the problems of integral geometry
in which we need to recover a function from its integrals over planes of some family.
The main problem is to describe the so-called admissible complexes for which the
recovering is possible. To solve this problem successfully, it is necessary to com-
bine the methods of integral geometry with various beautiful constructions within
the framework of the projective geometry of complexes of multidimensional planes.
At the same time the differential and geometric studies of admissible complexes of
planes which are of great importance in integral geometry stand aside.

Hence, the projective differential geometry of complexes of multidimensional
planes seems topical. The admissible five-dimensional complexes of two-dimensional
planes in the projective space P® are the object of the study of this article. The
complexes of two-dimensional planes are generalizations of complexes of straight

(© 2015 Bubyakin I. V.
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lines in the three-dimensional space in the sense that the two-dimensional planes in
a five-dimensional space and straight lines in a three-dimensional space are self-dual.
The family of two-dimensional planes p in the five-dimensional projective space P°
is also self-dual, since its image under a correlative transformation is a family of
the same type. In view of this fact, all constructions connected with such a family
admits a dual interpretation. The dual constructions allows us to conduct the stud-
ies without any additional arguments. These constructions are widely used in the
differential geometry of families of complexes of two-dimensional planes [6].

For the first time, some generalizations of admissible complexes of straight lines
of the projective space and their geometric structure were examined by Kruglyakov
in [7,8] (they are called K-admissible complexes), Vasil’ev, and Nersesyan in [9, 10]
(they are called N-admissible complexes), and also by Maius, the Hungarian ge-
ometrician, and Goncharov [14-16] (these complexes are called admissible in the
integral geometry sense or just admissible complexes of plains). The constructions
of K-admissible complexes of two-dimensional planes coincide with some of the con-
structions of admissible complexes of two-dimensional planes from [14-16] and [11-
13], and the constructions of N-admissible complexes of planes are different from
those in the integral geometry sense.

In an n-dimensional projective space P", Vasil’ev and Nersesyan [9,10] call
the n-dimensional complexes C™ of m-dimensional planes admissible (N -admissible)
whenever the following holds: Given a point M in an arbitrary generator p € C",
the containing tangent plane to the cone formed by the planes of the complex pass-
ing through M is independent of the choice of M € C™. Kruglyakov [7,8] call
the n-dimensional complexes C™ of m-dimensional planes admissible (K -admissible)
if the following holds: For an (m — 1)-dimensional plane p™~! with an arbitrary
generator p € C”, the containing tangent plane to the cone formed by the planes
of the complex passing through (m — 1)-dimensional plane p™~! is independent of
the choice of the (m — 1)-dimensional plane p~! € C™. The Grassmann mapping
[17] is a bijective mapping of the manifold G(2,5) of two-dimensional planes in the
projective space P® onto a nine-dimensional point algebraic manifold €(2,5) from
the projective space P®. The tangent space T,$2(2,5) to the manifold ©(2,5) in an
arbitrary point p contains the five-dimensional asymptotic cone B, (2) [18] connected
with a neighborhood of the second order whose projectivization is the Segre man-
ifold Sp(2,2). The Segre manifold S,(2,2) remains invariant under the projective
transformations of the space P® = PT,Q(2,5), which is the projectivization cen-
tered at p of the tangent space T,€2(2,5) to €(2,5). Moreover, T,€2(2,5) contains
the eight-dimensional asymptotic cone By (3) [18] connected with a neighborhood of
the third order whose projectivization is the cubic hypersurface PB,(3) in P5.

To a five-dimensional complex C® of two-dimensional planes on the algebraic
manifold €(2,5), there corresponds a five-dimensional smooth manifold V°. The
study of the mutual location of the four-dimensional tangent plane PT,V5 which is
the projectivization centered at a point p of the tangent plane 7,V° to the mani-
fold V® with the Segre manifold S,(2,2) and the cubic hypersurface PB,(3) gives
us a possibility of distinguishing N- and K-admissible compact sets with a common
viewpoint. Namely, as is exhibited in [6], N-admissible complexes are character-
ized by the fact that for every two-dimensional generator p the intersection of the
four-dimensional plane PT,V5 and the hypercube PB,(3) is the three-dimensional
cubic surface Q* which decomposes into the cone Q? of second order and the three-
dimensional plane from the a-generator of the hypercube PB),(3) while K-admissible
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complexes are characterized by the fact that for every two-dimensional generator p
the four-dimensional plane PT,V? contains the a-generator of the Segre manifold
Sp(2,2). Moreover, this methodological approach allows us also to distinguish some
five-dimensional complexes of two-dimensional planes which are admissible com-
plexes in the integral geometry sense.

Thereby, we arrive at the problem of a generalization of the notion of admis-
sible complex of straight lines in the projective space P™ on the base of a map of
the Grassmann manifold G(m,n) onto the algebraic manifold Q(m,n) of PV, with
N = O/} — 1. Given n-dimensional admissible complexes of m-dimensional planes
in P", the problem is to find their full geometrical description and structure. Full
geometrical description of these complexes can be used in multidimensional differen-
tial geometry and integral geometry as well. It is natural to begin these studies with
generalization of the complex of straight lines in the three-dimensional projective
space, namely, with five-dimensional complexes of two-dimensional planes in P°.

2. In P® each two-dimensional plane p is defined by three linearly-independent

points. The matrix of coordinates of these points is used to define g = 20 third

order determinants that are called Grassmann coordinates of p. They are connected
by a system of algebraic equations and give rise to the bijective mapping of the
Grassmann manifold G(2,5) of two-dimensional planes of the space P onto a nine-
dimensional algebraic manifold ©(2, 5) of the projective space P'°. This mapping is
called the Grassmann mapping [17].

Let us study the structure of €2(2,5) in more detail. Consider two two-dimen-
sional planes in the space P® whose intersection is a straight line. They generate
a linear pencil of planes, i.e. a family of two-dimensional planes containing a line and
lying in a three-dimensional plane. To this linear pencil on (2, 5), there corresponds
a rectilinear generator. In this case the straight line and the three-dimensional
plane containing this line completely define the linear pencil and so the straight line
on §2(2,5).

Consider all two-dimensional planes lying in a fixed three-dimensional plane.
They form a linear three-parameter family to which on the manifold ©(2, 5) there cor-
responds some three-dimensional flat generator, the so-called a-generator. Since P°
contains eight-parameter family of three-dimensional planes, £2(2,5) carries a family
of a-generators depending on eight parameters.

Fix a straight line in P?. Consider all two-dimensional planes passing through
the line. These two-dimensional planes generate a three-parameter bundle to which
on Q(2,5) there corresponds some three-dimensional flat generator, the so-called /-
generator. Since the space P° contains an eight-parameter family of straight lines,
the manifold (2, 5) carries a family of 8-generators depending on eight parameters.
Thus, €2(2,5) carries the two families of three-dimensional flat generators.

If a three-dimensional plane of P° contains a fixed straight line then the in-
tersection of the corresponding a- and [-generators, forming €2(2,5), is a straight
line. If a three-dimensional plane in P® does not contain a straight line then the
corresponding flat generators of ©(2,5) are disjoint.

Consider a fixed two-dimensional plane p in P®. A family of two-parameter
three-dimensional planes passes through this plane. Hence, a family of two-parameter
a-generators passes through the point on ©(2,5) corresponding to p. At the same
time p contains a two-parameter family of straight lines. Hence, a two-parameter
family of S-generators of the manifold passes through p. In this case two genera-
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tors of different families of €(2,5) passing through p have a common line to which
in P® there corresponds some linear pencil of two-dimensional planes and two gener-
ators of one family have only one common point p. Therefore, all three-dimensional
flat generators passing through p are flat generators of the Segre cone C,(3,3) [18]
with vertex p on the manifold ©(2,5). This cone is the intersection of the tan-
gent plane T,2(2,5) at p to Q(2,5) with the manifold itself. In P5 to the Segre
cone Cp(3,3) there corresponds the collection of two-dimensional planes whose in-
tersections with the two-dimensional plane p are straight lines.

Given the projective space P°, examine a five-parameter family of two-dimen-
sional planes, i.e. a five-dimensional complex C°. To the complex C® under the
Grassmann map [17-19] there corresponds the five-dimensional manifold V*® which
belongs to the algebraic manifold €2(2,5). The manifold V? at every its point p
has five-dimensional tangent plane 7,V°. The projectivization of T,V° centered
at p is the four-dimensional plane PT,V°. To different mutual locations of the
plane PT,V5 and the Segre manifold S,(2,2) there correspond different classes of
complexes C% [17-19]. The Segre manifold S,(2,2) is a four-dimensional algebraic
surface of sixth order carrying two two-parameter families of two-dimensional flat
generators. In this case two generators of different families have a common point
and two generators from one family are disjoint. Since the Segre manifold S,(2,2)
is an algebraic surface of the sixth order, in the general case the intersection of the
manifold and the plane PT,V? consists of sixth points. These points define the sixth
fields of directions on V® to whose integral lines on the complex C® there correspond
six families of torses (developable surfaces with two-dimensional flat generators) (6]
formed by two-dimensional planes osculating with some curve. Six torses (one from
each family) pass through every generator. Every torse of the complex defines, given
a two-dimensional generator p of the complex C®, the characteristic straight line (the
intersection of two infinitely close generators of the torse), and the three-dimensional
characteristic plane (tangent to the torse).

3. Given the projective space P°, consider a family of point frames {A;},
I=0,1,...,5, and a family of frames formed by the hyperplanes a! = (—1)!(A,
co s Ar—1, A1, ..., As). The equations of motion of these frames are of the form

dA; = wiA;, da! = wﬂaJ,

where w{ are linear differential forms satisfying the structure equations of P5, i.e.,

dw! =Wl Awi, I,J,K=0,1,...,5.

Related to a two-dimensional plane p of the space P° a family of point frames
so that A;, 1 =20,1,...,5, belong to p. In this case

dA; = wlAj + Wl Ay, dA, = wyd; + W] A,

where 7,7 = 0,1,2 and p,q = 3,4, 5. Hence, we see that the two-dimensional plane p

in P® depends on nine parameters and the forms w; are spanned by their differentials.

Let wy, i =0,1,2, p = 3,4,5, be linear differential forms specifying the motion

of the plane p = Ag A A} A Ay in P5. Since the dimension of the complex C°

in question is equal to five, the following four linearly independent equations hold
on C°:

Agiwf =0, (1)

where a@ = 1,2,3,4. These equations define the four-dimensional plane PT,V°®
in P® = PT,Q(2,5).
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A one-parameter family of two-dimensional planes p is a three-dimensional sur-
face with two-dimensional flat generators. This surface is a torse [20] if it is tan-
gentially degenerate of rank one. To a torse on €2(2,5), there corresponds the curve
whose tangents serve as rectilinear generators of this surface. This curve coincides
with the asymptotic line of 2(2,5). Hence,

rang (w!) =1 (2)

at every point of this line. Thus, the equation of a torse in the space can be written
parametrically as follows:

w! = a;xP dt.
On Q(2,5), the asymptotic directions of second order emerging from the point p are
defined from the condition

D?p = 0(mod T,Q(2,5)),

which implies that the equation of the cone B,(2) of asymptotic directions of second
order are of the form
P, q q

W Wj — wiw; =

These equations imply that the coordinates w? of a point in B,(2) satisfy con-
dition (2) and so they admit the asymptotic representation

P

;.

p_
w; =

Hence, the cone B, (2) of second order asymptotic directions coincides with the Segre
cone Cp(3,3).

The third order asymptotic directions of the manifold £(2,5) emerging from p
are specified by the condition

d*p = 0(mod T,)2(2,5)), (3)

where
d*p = 6det (w!') Az A Ay A A5 (mod T2(2,5)).

Consider the projectivization of the tangent plane T,,£2(2,5) centered at p which
is the projective space P® = PT,Q(2,5), where w! are homogeneous coordinates of
a point. The third order asymptotic directions of the manifold ©(2,5) form a cone
with the vertex at p denoted by B,(3). In view of (3), Bp(3) is defined by the
equation

det (w!) = 0. (4)

Hence, B, (3) is a hypercone of third order in the tangent plane T,,£2(2,5) at p to the
manifold Q(2,5).

The geometric sense of B,(3) is described as follows: Each hyperplane in P®
passing through p contains a sixth-parameter family of two-dimensional planes to
which on the algebraic manifold ©(2,5) there corresponds the submanifold 2(2,4)
passing through p. The six-dimensional tangent planes to these submanifolds con-
stitute a family of flat generators of the cone By(3) which are called a-generators.
A sixth-parameter family of two-dimensional planes passes through every point of
the plane p; to this family there corresponds some submanifold ©2*(2,4) on the
manifold ©(2,5) also passing through p. Six-dimensional tangent planes to these
submanifolds form the second family of flat generators of the cone B, (3) which are
called its S-generators. Thus, the cone B,(3) carries two families of six-dimensional
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flat generators. It follows from (3) that the six-dimensional subspace defined in the
space T,€2(2, 5) by the equations

p_
apw; =0

belongs to the asymptotic cone B, (3). This subspace coincides with a-generators
of B,(3). The six-dimensional subspace defined in the space Tp€2(2,5) by the equa-
tions

also belongs to the asymptotic cone B,(3). It coincides with the [S-generators
of Bp(3). As is easily seen, the intersection of two generators of different families
of the cone B(3) is a four-dimensional plane to which in P° there corresponds the
set of two-dimensional planes passing through some point and belonging to a fixed
hyperplane and the intersection of two generators of the same family is a three-
dimensional plane being a generator of B, (2) of second order asymptotic directions.

To the asymptotic cone B,(3) in P® = PT;Q(2,5) there corresponds the cubic
hypersurface PB,(3) defined by the same equation (4) as B,(3) in the tangent
space Tp€2(2,5). The hypercube PB)(3) carries a family of a-generators obtained by
the projectivization centered at p of a-generators of the cone B, (3) and the family of
B-generators obtained by the projectivization of S-generators of the cone B, (3). Note
that the Segre manifold S,(2, 2) is the set of double points of the hypercube PB,(3).
The intersection of the plane PT,V and the hypercube PB,(3) is generally a three-
dimensional cubic surface @3 carrying two two-dimensional families of rectilinear
generators and two generators of different families pass through every point of this
surface.

4. The five-dimensional complexes C® in the projective space P° can be defined
as the intersection of four hypercomplexes of one bundle. As a result of the above
frame specialization, the equation of a bundle j of the hypercomplexes C® of two-
dimensional planes p in P? is written as

o A S = 0, (5)

where i = 0,1,2, p = 3,4,5, a = 1,2,3,4, and w? are linear differential forms
whose vanishing fixes a two-dimensional plane p on the five-dimensional complex C®.
The projectivization of this bundle of complexes is the three-dimensional projective
space P*3 whose homogeneous coordinates are the coefficients ji, of the bundle of
hypercomplexes.

Consider the hypercomplex C® defined by (3) for some fixed values of the coef-
ficients po. A two-parameter family of two-dimensional planes p of the hypercom-
plex C® forming a hypercone with the vertex p' passes through every straight line
p' C p. The tangent hyperplanes to these cones in the general case intersect on
a two-dimensional plane p, i.e.,

JTA gixp =0.
Under the conditions
rang (ta Ap') = 1, (6)

(5) defines a hyperplane tangent to the hypercone of two-dimensional planes p with
a one-dimensional vertex p* C p. Each three-dimensional plane lying in this tangent
hyperplane is a tangent three-dimensional plane to a torse belonging to C®.
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Let us proceed with dual constructions. Each three-dimensional plane p* O p
contains a two-parameter family of two-dimensional planes p of the hypercomplex C®
whose envelope is a two-dimensional tangentially nondegenerate surface; i.e., at ev-
ery three-dimensional plane p> there exists a point describing a two-dimensional
tangentially nondegenerate surface. The manifold of all these points is given by the
system of equations

Lo, /\gi a; = 0.

Under condition (6), this system of equations defines a point at the center of the
pencil of straight lines lying in the two-dimensional generator p of the hypercom-
plex C8; each straight line of this pencil is a characteristic line of a torse belonging
to C°.

Condition (6) defines in the three-dimensional projective space P*? the inter-
section of four linearly independent quadratic surfaces @, which generally have no
common points. Consider the five-dimensional complexes C® of two-dimensional
planes p defined by the bundle of hypercomplexes C® with the property that un-
der the Grassmann map hyperplanes of the bundle of hyperplanes PT,V® contain
only one a-generator of the cubic surface PB,(3) and the intersection of the four-
dimensional plane PT},V® with the Segre manifold S, (2, 2) contains two straight lines
from different a-generators of S,(2,2) and one straight line in the g-generator of
Sp(2,2). We call chosen five-dimensional complexes C® of two-dimensional planes p
B-complexes. Note that five-dimensional B-complexes of two-dimensional planes
are admissible [14-16].

The choice of the above complexes C® of two-dimensional planes p leads to
four hypercomplexes for which the corresponding hyperplanes PT,V® under the
Grassmann map contain a-generators of the hypercube PB),(3) and thus

wp =0, wi=0, ws=0 w)—ws=0. (7)

The equation of the bundle i of hypercomplexes C® of two-dimensional planes p in
this case is written as

aw§ + Bwf + ywi + §(w] — wi) = 0.
The center of this bundle ;v of the hypercomplexes C® is a five-dimensional B-
complex C® of two-dimensional planes p being the intersection of four above hyper-
complexes C® and defined by the system of four differential equations (7).

It is easy to verify that the intersection of the four-dimensional plane PT,V5
with the Segre manifold S,(2,2) contains the two straight lines

wé =0, wg =0, wi) =0, (8)

wi =0, wi=0 w)=0 (9)

Wi =0, wy=0, wy=0 (10)

from a S-generator of S,(2,2). Now we clarify the structure of the five-dimensional
B-complexes C° of two-dimensional planes p.
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Theorem 1. The five-dimensional B-complexes C® are a manifold of two-
dimensional planes belonging to hyperplanes of one-parameter family, being tangent
at every hyperplane of this family to three-dimensional tangentially nondegenerate
surfaces.

PROOF. A B-complex C° is defined by the differential equations (7) and the
forms wS’, wé, w?, w3, and w? are linearly independent on it. Hence, we can take the
latter as basis forms for the B-complex C®. Applying the exterior derivation to (7),
we arrive at the quadratic equations

wg’/\wg’eri’/\wéJr(wéerg)Awi:O,

0 A, 4 4 5,3 2 54 4 50,5
wi] Awy — wy Awy +wi Awy —ws Awy = 0,

(11)

wg/\wSeré/\wi’—wZ’/\wg—wg/\wf:O,
4 1 2 2 1
wg/\warwi/\wer(wl—w2+w1—w2)/\wi’:0.

The first quadratic equation of (11) implies that the forms w3 and wj are ex-
pressed through the basis forms w3, w§, and w? of the B-complex C® and the last
quadratic equation of the that the same forms are expressed through the basis forms
w}, w3, and w}. In view of uniqueness of the decomposition of forms on the basis of
the B-complex C® we obtain that these forms are expressed through only one basis

form w?, i.e., we have the equations

—aw?, wd=bwd. (12)

waot

W

The differential of the hyperplane Ay A A1 A Ax A A3 A A4 due to these equations
is written as

d(AQ/\Al /\Ag/\Ag/\A4): (w8+w}+w§+w§’+wi)(Ao/\A1 /\Ag/\Ag/\A4)
—UJ?{(AO/\AQ/\A[;/\Azl/\AE})—(AO/\Al/\Ag/\A4/\A5)
+a (AQ/\Al/\AQ/\A4/\A5)—b(Ao/\Al/\AQ/\Ag/\A5)}. (13)

Hence, the hyperplane Ag A A1 A As A A A Ay describes a one-parameter family
with a three-dimensional characteristic plane defined by the equations

ot 2 taa2® bt =0, (14)

Insert in this characteristic plane of the one-parameter family of hyperplanes Ag A
Aj N Ag A A3z A Ay the vertices Ag, A1, As, As, and Ay of the moving frame. In view
of this specialization of a moving frame, we infer

a=b=0, (15)
and the equation (14) of the three-dimensional characteristic plane takes the form
a2 =0.

In the fixed hyperplane Ag A A; A Ay A A3 A Ay, i.e., for w} = 0, we find that the
two-dimensional planes p of the B-complex C® are tangent to two three-dimensional
tangentially nondegenerate surfaces given by the equations

wi =0, wi=0. (16)

In this case the points A; and A, at every hyperplane Ag A A1 A Aa A Az A Ay of the
one-parameter family specify three-dimensional tangentially nondegenerate surfaces
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whose tangent 3-planes coincide with the respective three-dimensional planes Ag A
Al/\AQ/\Ag and Ao/\Al/\AQ/\A4.

Thus, the two-dimensional generators p of a five-dimensional B-complex C°
belong to hyperplanes of a one-parameter family and are tangent at every hyperplane
of this family with two three-dimensional tangentially nondegenerate surfaces.

Let us prove the converse. Consider the set of two-dimensional planes p belong-
ing to hyperplanes of the one-parameter family which are tangent at every hyper-
plane of this family to two three-dimensional tangentially nondegenerate surfaces.
Insert the vertices Ag, A1, Az, As, and A4 of the moving frame {A;} in a hyper-
plane of the one-parameter family and the points Ag, Ai, Az, A3, and Ay in the
three-dimensional characteristic plane of this family. We superpose the vertices A
and Ay with the current points of the three-dimensional tangentially nondegenerate
surfaces. Insert the points Ag, A1, and A, on the two-dimensional plane presenting
the intersection of three-dimensional tangent planes to the tangentially nondegen-
erate surfaces and arrange A3 and A4 in the three-dimensional tangent planes to
the tangentially nondegenerate surfaces. In view of the above specialization of the
moving frame, the one-parameter family of hyperplanes Ag A A1 A As A Az A Ay is
defined by the following equations:

wh =0, w)—wy=0, wi=0 wi=0, (17)

where w? is a basis form on this family of hyperplanes.

The three-dimensional tangentially nondegenerate surfaces lying at every hy-
perplane Ag A A1 A As A Az A\ Ay of the one-parameter family of hyperplanes are
given by (16) due to the specialization of the moving frame. From (16) and (17) we
obtain that (7) define a five-dimensional complex C° of two-dimensional planes p.
It is not difficult to establish that such complexes are defined by a bundle of hy-
percomplexes C® such that under the Grassmann map the hyperplanes belonging
to the bundle PT,V?® of hyperplanes contain only one a-generator of the cubic sur-
face PB,(3) and the intersection of the three-dimensional plane PT,V® with the
Segre manifold S,(2,2) contains two straight lines from two different a-generators
of Sp(2,2), defined by equations (8) and (9) and one straight line from a S-generator
of the manifold S,(2,2) defined by the equation (10), i.e., they are five-dimensional
B-complexes of two-dimensional planes p. Thus, the conjecture about the struc-
ture of the five-dimensional B-complexes of two-dimensional planes p is completely
proven.

We can conduct dual constructions; i.e., we can take -generators of the cubic
surface PB,(3) in the definition of B-complexes C5 of two-dimensional planes p in
the projective space P5. Consider five-dimensional complexes C° of two-dimensional
planes p in the projective space P® defined by a bundle y of the hypercomplexes C®
such that under the Grassmann map the hyperplanes of the bundle PT,V?® of hyper-
planes contain only one (-generator of the hypercube PB,(3) and the intersection
of the four-dimensional plane PT,V5 with the Segre manifold S,(2,2) contains two
straight lines belonging to different S-generators of S,(2,2) and one straight line
belonging to an a-generator of the manifold S,(2,2). We call such five-dimensional
complexes C® of two-dimensional planes p dual B-complezes. The claim dual to that
in Theorem 1 holds for these complexes.

Theorem 2. The dual five-dimensional B-complexes C° are a manifold of two-
dimensional planes intersecting some curve and tangent to tangentially nondegener-
ate hypersurfaces.
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ALMOST CONTACT METRIC STRUCTURES
DEFINED BY AN N-EXTENDED CONNECTION
S. V. Galaev

Abstract. On a manifold with an almost contact metric structure (¢, E, n,9,X, D), we
introduce the notions of intrinsic and N-extended connections. Using an N-extended
connection, we define a new contact metric structure on the distribution D, which is
called an extended almost contact metric structure. The properties of this structure are
studied.

Keywords: almost contact metric structure, intrinsic connection, N-extended connec-
tion, extended almost contact metric structure

1. Introduction

The study of the geometry of tangent bundles begins with the seminal work [1]
of 1958 by Sasaki. Using a Riemannian metric g on a smooth manifold X, Sasaki de-
fines a Riemannian metric G on the tangent bundle T'X of X. Sasaki’s construction
is based on the natural splitting (holding due to the existence of the Levi-Civita con-
nection on a Riemannian manifold) of the tangent bundle TT'X of the manifold T'X
into a direct sum of a vertical distribution and a horizontal distribution whose fibers
are isomorphic to the fibers of T X. An odd analog of the tangent bundle is given by
the distribution D of an almost contact metric structure (p,,7,g). Because of the
prescription of a connection over the distribution [2| (and then of an N-extended
connection, namely, of a connection on the vector bundle (X, D)) the bundle T'X
splits just as the bundle TT X into the direct sum of a vertical distribution and
a horizontal distribution. As was shown in [2, 3], D is thus endowed with a natural
almost contact metric structure which makes it possible for example to give an in-
variant nature to the analytical description of mechanics with constraints. In [3],
on the manifold D, the geodesic pulverization of a connection over a distribution is
defined, which is an analog of the geodesic pulverization defined on the space of the
tangent bundle T X, having the clear physical interpretation: the projections of the
integral curves of the geodesic pulverization of a connection over a distribution co-
incide with the admissible geodesics (the trajectories of the motion of a mechanical
system with constraints).

This article, intended an introduction to the geometry of extended almost con-
tact metric structures, is devoted to the development of the two ideas: the idea of
generalizing Sasaki’s construction (see [1]) to the case of odd dimension as well as
the idea of extending an intrinsic connection.

The article is organized as follows: Section 2 consists of three subsections, the
first of which contains a summary of the intrinsic geometry of almost contact metric
spaces. The reader is referred to [4] for a more detailed exposition.

(© 2015 Galaev S. V.
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In Subsection 2.2, we introduce the concept of N-extended metric connec-
tion. An intrinsic connection defines a parallel translation of the admissible vectors
(i.e., the vectors belonging to D) along admissible curves. Each corresponding N-
extending connection is a connection in the vector bundle (D, m, X) defined by the
intrinsic connection and the endomorphism N : D — D. The choice of the endo-
morphism N : D — D influences the properties of the extended connection as well
as the properties of the (extended) almost contact metric structure appearing on the
space D of the vector bundle (D, m, X). Central to this subsection is a theorem on
the existence and uniqueness of an N-extended metric connection with zero torsion.
In Section 2.3, we reveal the connection of the intrinsic and extended connections
with the familiar connections arising on almost contact metric spaces.

In Section 3, we define an extended almost contact metric structure on a man-
ifold D with extended metric connection. We study the properties of an extended
almost contact metric structure. Particular attention is paid to almost contact
Kahler spaces.

2. Intrinsic and N-Extended Connections

2.1. Main information from the intrinsic geometry of almost contact
metric spaces. Let X be a smooth manifold of odd dimension n and let I'T'X be
the C°°(X)-module of smooth vector fields on X. All manifolds, tensor fields, and
other geometric objects are assumed smooth of class C*°. An almost contact metric
structure on X is a collection (¢, &,7,g) of tensor fields on X, where ¢ is a tensor
of type (1, 1) which is called the structure endomorphism, E and n and a vector
and a covector, called the structure vector and the contact form, g is a (pseudo-)
Riemannian metric. Moreover,

= = —

nE) =1, @) =0, nop=0, ¢*X=-X+nX),

X,Y eI'TX.

The skew-symmetric tensor Q(X,Y) = g(X, ¢Y) is called the fundamental form
of the structure. A manifold on which an almost contact metric structure is fixed is
called an almost contact metric manifold. If 2 = dn then the almost contact metric
structure is called a contact metric structure. An almost contact metric structure
is called normal if N, + 2dn ® 5 = 0, where N, is the Nijenhuis torsion generated
by the tensor ¢. A normal contact metric structure is called a Sasakian structure.
A manifold with a Sasakian structure is called a Sasakian manifold. Let D be
a smooth distribution of codimension 1 defined by a form 7, and D+ = Span(g) is
its rig. If the restriction of the form w = dn to D is nondegenerate then 5 uniquely
determined from the conditions 7(£) = 1, kerw = Span(¢), is called the Reeb vector.

Call an almost contact metric structure almost normal if

N¢+2(dno<p)®f_’:0. (1)

In what follows, we refer to an almost normal almost contact metric space as
an almost contact Kdhler space if its fundamental form is closed. An almost metric
space will be called an almost K-contact metric space if ng = 0. The last equality
is more frequently used in the case when the form w has maximal rank; then the
corresponding space is called K-contact.
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An almost normal contact metric structure is obviously a Sasakian structure.
Sasakian spaces are very popular among the researchers studying almost contact
metric spaces for two main reasons. On the one hand, there are many interesting and
informative examples of Sasakian structures; on the other hand, Sasakian manifolds
possess very important and natural properties. At the same time, almost contact
Kéhler spaces inherit a number of important properties of Sasakian spaces, which
turns out to rather substantial in the cases when the contact metric space cannot
be a Sasakian space in principle [6].

Call a chart K(z%) (o, 8,7 =1,...,n) (a,b,c,e = 1,...,n—1) of a manifold X
adapted to a nonholonomic manifold D if D+ = Span(z2:) [4]. Let P: TX — D
be the projection defined by the decomposition TX = D @ D+ and let K(z%) be
an adapted chart. The vector fields P(0,) = €, = 9, —11*0,, are linearly independent
and generate a distribution D: D = Span(é,), in the domain of the corresponding
chart. Thus, on X, we get a nonholonomic field of the bases (€, d,) and the corre-
sponding field of the cobases (dxz®, 0" = da™ + I''dx®). It is a straightforward check
that |€,€p] = M 0y, where the components M, constitute the so-called nonholon-

omy tensor [7]. If we require that € = 9, in all adapted charts then, in particular,
[€a€b] = 2wpaOn, where w = dn. The basis €, = J, — "0, will also be called
adapted since it is defined by an adapted chart. Note that 9,T7 = 0. Let K(z%)
and K (a:o‘l) be adapted charts; then, under the condition 5 = 0,, we obtain the
following formulas for the change of coordinates: £ = 2®(z® ), ™ = &" + 2™ (z®).

A tensor field of type (p, ¢) on an almost contact metric manifold will be called
admissible (to the distribution D) if its coordinate representation in an adapted
chart has the form

b=ty ) @ ® , ®de” @ @ dat.

The definition of almost contact structure implies that the affinor ¢ is an ad-
missible tensor field of type (1,1). Reckoning with the properties of the field of the
affinor ¢, we call it an admissible almost complex structure. It stands to reason to
call the form w = dn, which is an admissible form too, an admissible symplectic form.

The transformation of the components of an admissible tensor field in adapted
coordinates obeys the law

e = A% AV 1
oz
dza’ "

REMARK 1. The formulas for the transformation of an admissible tensor field
implies that the derivatives 0,t} are again the components of an admissible tensor
field. Moreover, the vanishing of the derivatives d,t} does not depend on the choice of
adapted coordinates. This circumstance is supported by the fact that (Lgt),‘j = Ontf.

where A%, =

REMARK 2. Refer to an admissible tensor structure for which 9,tf = 0 as
projectable (other terms addressed to structures with such a property can be found
in the literature: “basic,” “semibasic,” etc.). Admissible projectable structures can
naturally be regarded as structures defined on a manifold of lesser dimension.

Using adapted coordinates, introduce the admissible tensor fields:

1 1
b= ianQOZv Cab = §8ngab> Cy = gdacdln 1/)2 = gdawda-

We will use the notations for the connection and the coefficients of the Levi-Civita
connection of the tensor g: V, I'g. . Straightforward calculations justify the following
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Theorem 1. The coefficients of the Levi-Civita connection of an almost contact
metric space in adapted coordinates have the form

Tc c n Tb b b b Tn Ta
ab — tabs Pab = Wha — Caba Pan - Pna - C(L - Ya» Fna - 07 an - 07

where

1 — — —
e = §9ad(6b9cd + €cYvd — €agve)-

2.2. An N-extended metric connection. Under an intrinsic linear con-
nection on a manifold with almost contact metric structure [4] we mean a mapping
V :I'D x I'D — I'D satisfying the conditions:

(1) Vi oz = [1Va + f2Vag,

(2) Vafv = fVai+ (df)v,
where I'D is the module of admissible vector fields. The coefficients of the linear
connection are defined from the relation Vg, & = L'y, €.

The torsion of the intrinsic linear connection S is by definition

S(X,Y)=Vg¥ -Vo.X - PIX,Y|.

Thus, in adapted coordinates, we have S5, = I'S, — I} .

The action of an intrinsic linear connection naturally extends to arbitrary ad-
missible tensor fields. An important example of an intrinsic linear connection is given
by the intrinsic metric connection determined uniquely by the conditions Vg = 0,
S =0 [7]. In adapted coordinates, we have

ad(

1 — — —
T = =9 (€b9ed + EcGvd — €agoe)-

2
Note that T}%, = I% (see Theorem 1).

Like a connection in the ambient space, an intrinsic linear connection can be
given by defining a horizontal distribution over the space of a vector bundle. In the
case of an intrinsic connection, as such a bundle, there acts the distribution D. We
say that a connection is defined over a distribution D if the distribution e 7. (D),
where m : D — X, splits into the direct sum of the form D=HD® V' D, where VD
is the vertical distribution on the total space D.

Endow D with the structure of a smooth manifold by assigning to each adapted
chart K (z*) on X the superchart K(z® z" + a) on the manifold D, where "¢
are the coordinates of an admissible vector in the basis €, = 0, — I)'0,,. The so-
constructed superchart will also be called adapted. The definition of connection
over a distribution is equivalent to the definition of G§(xz®,z™"*) such that HD =
Span(&,), where &, = 0, — [0, — G20y, If GE(z%,2™%) = T2 (2%)x™ ¢ then
the connection over the distribution is defined by an intrinsic linear connection.
The notion of extended connection was introduced in [2]. An extended connection
is always considered with respect to some connection over a distribution and is
defined by the expansion D = HD @& VD, where HD C HD. The extended
connection is a connection in a vector bundle. As follows from the definition of
extended connection, from its definition (under the condition of an already existing
connection over a distribution), it suffices to define a vector field @ on the manifold D
having the following coordinate representation: 4 = 0,, — Ngx"+b8n+a, where the
endomorphism N : D — D can be chosen arbitrarily. We refer as the torsion of
an extended connection to the torsion of the initial intrinsic connection. In what
follows, we refer to an extended connection as an N-extended connection.
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In [7], Vagner refers to the admissible tensor field defined by the equality
R(@,0)d0 = VgV — VgV g — Va9 — plld, 7]d]
as the first Schouten curvature tensor. The coordinate representation of the Schouten
tensor in adapted coordinates has the form
RY,. = 2élalyj, + 204 Ty,

ale|

If the distribution D does not contain an integrable distribution of dimension n — 2,
the vanishing of the Schouten curvature tensor is equivalent to the fact that the
parallel translation of admissible vectors along admissible curves does not depend
on the translation path [7]. Call the Schouten tensor the curvature tensor of the
distribution D, and if the Schouten tensor vanishes then call D a distribution of zero
curvature. It is not hard to establish that the partial derivatives 0,13 = Pg are the
components of an admissible vector field [7].

REMARK 3. For (almost) K-contact spaces, the Schouten curvature tensor pos-
sesses the same properties as the curvature tensor of a Riemannian manifold. It is
not so in the general case.

The vector fields (5a =0, — 10, — chx”+can+b,a' = Op — Gganﬂ,anM)
define a nonholonomic (adapted) basis field D, and the forms (dz?, 6" = da™ +
[rdx®, 077 = dz™ " + Ihda® + N¢a" dz™) determine the corresponding cobasis
field. Carrying out the necessary calculations, we obtain the following structure
equations:

[gav gb] = 2wpal + gt (2&){;@]\7{5 + lead) aﬂ+67 (3)

[Ea ] = 2™ 4 (0nTSy — VaN§)One, (4)
[gmaner] - F;ban+c'

From (3) and (4) we get the expression for the curvature tensor of the extended
connection:
K (4,7

g
I
[\-}
€
=
&
=
g
Jr
=
=
=
&

where @, 0 € I'D.

Theorem 2. There exists an N-extended metric connection defined uniquely
by the following conditions:

(1) Zg(X,Y) = g(VZX',?) +9(X, VZ?) (the metric property),

(2) V)?}_/' - Vf,)_(' - p[)?, )7] = 0 (the absence of torsion),

(3) N is a symmetric operator such that

- - 1 o -

where X',?, 7 € T'D are sections of D, and P : TX — D is the projection.

PROOF. The first two conditions of the theorem uniquely define the intrinsic

metric connection [7]. Alternating the second covariant derivative, we get V[EV,Z] e

= 2weaangbc - gdCRgab - gbngac'

Comparing the above result with (5), we find an explicit expression for the
endomorphism N:

1

N = ——
b 4(n—1)

w® (Rgab + gbdgchd )

eac
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If 0,94 = 0 then put N = 0. The theorem is proved.

Refer to an N-extended connection furnished with the properties of Theorem 2
as an N-extended metric connection. For an extended connection, use the notation
VYN = (V, N); in the particular case, V! = (V,0).

3. Special Connections of Manifolds
with Almost Contact Metric Structure

Cartan (see [8—10]) was the first to consider a linear metric connection with tor-
sion instead of the Levi-Civita connection. Most interesting among metric connec-
tions with torsion is the semisymmetric connection treated systematically by Yano
in [11]. The quarter-symmetric connection was defined in 1975 by Golab in [12].
Many works are devoted both to metric and nonmetric connections with torsion de-
fined on manifolds with almost contact metric structure. Here we will only dwell on
Bejancu’s article [13]. Bejancu defines the connection V2 on a Sasakian manifold
by the formula

VE = VeV —n(X)Vpé = n(V)Vl+ (w + o) (X, V)E

In adapted coordinates, the nonzero components FBBVO‘ of the connection VZ are

1 — — —
Ip* =Ty = §gad(eb9cd + €cgba — €age)-

The connection constructed by Bejancu is in general not metric in the more general
case of an almost contact metric structure than the Sasakian structure. Indeed,
since V2g,, = 05.9ap, the metricity of the Bejancu connection is equivalent to the
almost K-contactness of the contact metric structure. On a manifold with an almost
contact metric structure, define the connection V» by the equality

N _ oBvy 7\ ATV
Vi = VY +n(X)NY,
where N is the endomorphism of Theorem 2. Refer to the so-introduced connection

as the N-connection. The nonzero components of the N-connection are at most

1 — — —
Iy =Tg = §gad(ebgcd + €cgbd — €dgbe),

[Na — N2. The curvature of the N-connection is defined by the equality
SN(X,Y) = 2w(X,Y)E+ n(X)NY —n(Y)NX.
Straightforward calculations in adapted coordinates validate the following
Theorem 3. The N-connection is a metric connection.
4. An N-Extended Connection as
an Almost Contact Metric Structure

Suppose that a manifold X is endowed with a contact metric structure (D, ¢, E, 7,
g, X). On the distribution D as a smooth manifold, define an almost contact metric
structure (D, J, @, A = nom., g, D) by setting
g(gm gb) — g(anJraa aner) — g(€a7 é'b), g(gaa aner) — g(gav ﬂ) - §(ﬁ7 aner) - 07

J(ga) - aTH’(lv '](an+a) - —5(1-



26 S. V. Galaev

Here the vector fields (&, = 0, — "0, — G2 2" €0, p, % = Op — GO0 1a, Opia) are
defined by the extended connection. The so-obtained structure will be called an
extended almost contact metric structure. Let © = d\. It is a straightforward check
that the nonzero components of the form & are defined by the equalities Wqp = wWap-
Thus, rk@ = 251, This in particular implies that the constructed structure is not

2
contact and in particular not a Sasakian structure.

Theorem 4. An extended almost contact metric structure is almost K -contact
if and only if the initial structure is K-contact.

PROOF. The nonzero components of the Lie derivative Lz§ have the following
form in adapted coordinates:

(Lﬁg)ab - 8ngab7 (6)
(Lﬂ‘g)nJra,ner - angab - gachc - _gch§7 (7)
(Lﬁg)nJra,b = gac(Pbcd - vbN§)$n+d. (8)

The components in (7) are also zero as the components of the covariant deriva-
tives of the metric tensor. The equality 0,945 = 0 implies the two other equalities:
NS =0 and P =0 (see (6) and (8)), which proves the theorem.

Assume that the initial structure is K-contact (N = 0). Then we have

Theorem 5. An almost contact metric structure (f?, J U, N =nom.,g,D) is
almost normal if and only if D is a distribution of zero curvature.

PROOF. Rewrite (1) in new notations:
Ny +2(dnoJ)ow=0.

It was proved in [4] that an almost contact structure is almost normal if and only if Po
Nj =0, where P : TD — D is the projection. Using (3)-(5) for the connection V?,
we obtain the following two components of the Nijenhuis affinor J:

NJ (gth gb) - _szcxn+can+e7
NJ (8n+a7 aner) - 2wba + R(elbcanrcaner
NJ(gaa an+b) - 07

NJ(gaa an) - NJ(anJraa an) - _anrchl;canJrlr

Thus, an extended almost contact metric structure is almost normal if and only if
the Schouten curvature tensor is zero.

Theorem 6. An almost contact metric structure (ﬁ, J U, N =nom.,g,D) is
an almost contact Kéhler structure if and only if (p,€,n, g) is a Sasakian structure
with zero curvature distribution.

PROOF. Straightforward calculations yield dQ = 0 < dQ) = 0, where Q()? ,)7)
— §(X,JY), which proves the theorem.
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A NONLOCAL PROBLEM ON THE SEMIAXIS
FOR DEGENERATE EVOLUTION EQUATIONS
N. D. Ivanova and V. E. Fedorov

Abstract. We obtain necessary and sufficient conditions of the unique solvability in
the classical and generalized sense of a time nonlocal boundary value problem with an
integral condition on the semiaxis for a linear homogeneous differential equation of the
first order in Banach space with a degenerate operator at the derivative. The condi-
tions on the operators in this equation ensure the exponential decay of the respective
strongly continuous resolving semigroup. An estimate exhibiting the exponential de-
cay of a generalized solution is given. The abstract results are used to examine a time
nonlocal boundary value problem for a class of partial differential equations with poly-
nomials of the Laplacian, including some equations of filtration theory and the theory
of semiconductors.

Keywords: nonlocal problem, degenerate evolution equation, operator semigroup, clas-
sical solution, generalized solution, boundary value problem

1. Introduction

Consider the nonlocal problem

u(t)n(t) dt = uy, (1.1)

La(t) = Mu(t), t>0, (1.2)

where the evolution equation is degenerate, L € Z(4;0) is a linear operator from
a Banach space i in a Banach space U, ker L # {0}, M € €I(4;V) is a linear
closed operator with domain D(M) dense in i, acting in U, and n : (0,00) — R is
a nonnegative nonincreasing function. The condition of the strong (L, p)-radiality
of M [1] is assumed, which ensures existence of a strongly continuous degenerate
resolving semigroup for (1.2) that decays exponentially.

The problems for equations of this form with a degenerate operator at the
derivative and thus unsolvable with respect to it are an abstract form of bound-
ary value problems for partial differential equations and systems of these equations
convenient for the study by operator methods [1-4]. In particular, the necessary
and sufficient conditions of solvability of (1.1), (1.2) obtained in the present article
are used to establish unique solvability of boundary value problems for (1.2) with L
and M polynomials of an elliptic operator in the space variables. This class includes
some equations of filtration theory and the theory of semiconductors.

The authors were supported by the Laboratory of Quantum Topology of Chelyabinsk State
University (Grant 14.250.31.0020 of the Government of the Russian Federation).

(© 2015 Ivanova N. D. and Fedorov V. E.
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This article is a continuation of [5] to the case of degenerate evolution equa-
tion (1.2). The article contains necessary and sufficient conditions of generalized
and classical solvability of (1.1) with a nonnegative nonincreasing function 7 for the
equation

u(t) = Au(t), t>0, (1.3)
solvable with respect to the derivative, where A is a linear operator generating
a strongly continuous semigroup of class Cy [6] in a Banach space X. At the same
time the results were complemented in [7], where the degenerate equation (1.2) is
examined with the nonlocal boundary condition

T

/u(t)n(t) dt = ug (1.4)

0
and the unique solvability of this problem is studied for the nonhomogeneous equa-
tions (1.2) and (1.3). It is observed in [7] that in contrast to the homogeneous
equation the behavior at infinity of a solution to the nonhomogeneous equation is
not defined by the properties of A, L, or M; hence, the well-posedness of the non-
local condition (1.1) is not ensured in terms of these operators. This is the reason
why we consider only the homogeneous equation.

Note also the articles by I. V. Tikhonov devoted to uniqueness of solutions to
(1.2), (1.4) and (1.3), (1.4) [8] and unique solvability of (1.1), (1.2) and (1.3), (1.4)
[9] and the articles by A. A. Kerefov, [10], V. V. Shelukhin [11], A. I. Kozhanov [12],
and many other authors (see, for instance, [13-15]), where close nonlocal problems
are studied. Somewhat more detailed historiography can be found in [7].

2. Preliminaries

Given a function 7 : (0, +00) — R, consider the nonlocal problem

[ et de = o (2.1)
x'?t) — Az(t), t>0, (2.2)

where A is a closed linear operator with dense domain D(A) in a Banach space X
which generates a strongly continuous semigroup {X (t) € Z(X) : t > 0} of class Cp.

Asin [5], a function z(t) = X (t)v, t > 0, v € X is a generalized solution to (2.2).
In our case this function is continuous but possibly not differentiable.

A function z € C*(]0, 00); X) is referred to as a classical solution to (2.2) if (2.2)
holds for every ¢ > 0. Clearly, for given an operator A, every classical solution to (2.2)
is a generalized solution and a generalized solution is classical whenever v € D(A).

A generalized or classical solution to (2.2) satisfying (2.1) is called a generalized
or classical solution to (2.1), (2.2).

Theorem 2.1 [5]. Assume that an operator A is a generator of a strongly con-
tinuous semigroup {X (t) € £ (X) : t > 0} of class Cy, the inequality || X (t)|| #(x) <
Ke=°t holds for t > 0 with constants K > 0 and a > 0, the function 7 is nonnegative
and nonincreasing on (0,00) and n(t) > 0 as t — 0+. Then

(i) for every zog € D(A), there exists a unique generalized solution x(t) =
X (t)v to (2.1), (2.2) such that ||z(t)||x < Ce**||Ax¢||x, where the constant C is
independent of xo and t;

(ii) a generalized solution to (2.1), (2.2) is classical if and only if o € D(A?);

(iii) if zo € X\ D(A) then a generalized solution to (2.1), (2.2) does not exist.
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Proceed with the degenerate evolution equation
Lu(t) = Mu(t), t>0. (2.3)

Here 4 and U are Banach spaces, L € .Z(4;0), ker L # {0}, and M € FI(LL;D).
Put Ng = {0}UN, pE(M) = {u € C: (uL— M)~ ! € L(T;4)}, oL (M) = C\ p* (M),
RE(M) = (uL — M)~'L, and L = L(pL — M)~

Let p € Ng. An operator M is strongly (L, p)-radial with constants K > 0 and
a€Rif

(i) 30 € R (a,00) C p*(M);

(ii) 3K > 0 Vu € (a,00) ¥n € N

maX{||(Rﬁ(M))"(p+1 (Lﬁ(M))n(erl)

Nasears | R S—
2(y) 2@ = (= D)

(iii) there exists a subspace U dense in ¥ and such that
const(f)
i — a2

. K
e@a < e

[M (L — M)~ (LE)" £ < Vf e,

|(REM)) (uL — M

for every p € (a, 00).
REMARK 2.1. The equivalence of the conditions of this definition, similar to
more cumbersome conditions in [1], is demonstrated in [16].

Some family of operators {U(t) € £ (M) : t > 0} is the resolving semigroup
of (2.3) if

1) U(s)U(t) =U(s+t), s, t >0

(ii) for every ug from some dense subspace in U, the function u(t) = U(t)uo is
a classical solution to (2.3);

(iii) imV(0) C imU(0) for every operator family {V(t) € Z) : t > 0}
satisfying (i) and (ii).

Put 4° = ker(R}(M))? ™! and U° = ker(L[;(M))?"!'. The symbols {' and T*
stand for the closure of the images of im(R}; (M))? " and im(L};(M))?*"" in  and T,
respectively.

Denote the restriction of L (M) to U* (D(My) = D(M) nuk), k = 0,1,
by Lk (Mk)

Theorem 2.2 [1]. Let an operator M be strongly (L, p)-radial with constants
K >0 and a €R. Then

() 4 =U U and U = V° @ V',

(i) Ly € Z(U¥; %) and My, € CL(UF;T*), k =0, 1;

(iii) there exist My ' € .Z(0%U°%) and LT' € Z(0";UY);

(iv) H = Mo_lLO is nilpotent of degree at most p;

(v) there exists a strongly continuous semigroup {U(t) € £ (L) : t > 0} resolv-
ing (2.3) such that ||U(t)|| ¢ < Ke® for all t > 0;

(vi) S = Ly *M, is a generator of a Cy-continuous semigroup {U; (t) = U (t)|sx €
L) 1 t > 0} of operators.

REMARK 2.2. In the case of ker L # {0} in Theorem 2.2, the unity U(0) of the
resolving semigroup is a nontrivial projection such that ker L C ker U(0) = 4° and
imU(0) = ul.
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3. A Nonlocal Problem for
a Degenerate Evolution Equation

Consider the nonlocal problem

oo

/u(t)n(t) dt = uo, (3.1)
0
La(t) = Mu(t), t>0, (3.2)

for a homogeneous degenerate evolution equation assuming that M is strongly (L, p)-
radial. By Theorem 2.2, problem (3.1), (3.2) is reduced to the two problems

/ 2t dt — UO)uo, (3.3)
0
() = Sa(t), >0, (3.4)
and -
[ vtemat = 1 - U)o, (3.5)
0
Hy(t) =y(t), t>0, (3.6)

where z(t) = U(0)u(t), y(t) = (I — U(0))u(t) for t >0, S = L7'M; € €l(4"), and
H = M;'Lo € 2 U°).

Since H is nilpotent (item (iv) of Theorem 2.2), (3.6) has only trivial solution
y(t) = 0 (see, for instance, [1]). Hence, (3.5), (3.6) is solvable if and only if (I —
U(0))ug = 0. Therefore, for ug € U', problem (3.1), (3.2) is equivalent to (3.3), (3.4).

A function u(t) = U(t)v for v € U is a generalized solution to (3.2) A function
u € C([0,00); ) is a classical solution to (3.2) if (3.2) is fulfilled in the classical
sense. Every classical solution u to (3.2) is a classical solution to (3.4) in view of the
above arguments and so u(t) = Uy (t)vy = U(t)vy = U(t)(vo + v1) = U(t)v, where
vo € U0 vy € U, v = vy + v1; as a consequence, it is also a generalized solution
to (3.2). We involve the fact that U(t)vg = U(t)U(0)vg = 0 for every vy € U° by
Remark 2.2.

The same reasoning and the equality D(S) = D(M;) valid due to the continuous
invertibility of L; imply that a generalized solution u(t) = U(t)v to the equation
(3.2) is classical whenever v € U°+D(M).

A generalized or classical solution to (3.2) satisfying (3.1) is a generalized or
classical solution to (3.1), (3.2).

Theorem 3.1. Assume that M is strongly (L, p)-radial with constants K > 0
and a < 0, while 5 : (0,00) — R is nonnegative and nonincreasing and does not
vanish identically. Then

(i) there exists a unique generalized solution u € C(|0, +00);4) to (3.1), (3.2)
for ug € D(M,); in this event |lu(t)||y < Ce™®*||Mug||y for all t > 0, where the
constant C' is independent of ug and t;

(ii) if uwp € U\ D(M;) then a generalized solution to (3.1), (3.2) does not exist;

(iii) a generalized solution to problem (3.1), (3.2) is classical if and only if

uo € D((L7'My)?).
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PROOF. As was noted, the condition uy € U' is necessary for generalized
solvability of (3.1), (3.2), in this case (3.1), (3.2) and (3.3), (3.4) are equivalent.
By Theorem 2.2, the operator S = LT 'M; € €I(4') is a generator of the semigroup
{UL(t) € L(UY) : t > 0} satisfying

101 ()] 2wy < 1UE) ]| 2wy < Ke* = Ke™ ol

since a is negative by the conditions of the theorem. Applying Theorem 2.1 to (3.3),
(3.4), we obtain the claim taking it into account that

lu(®) s = [lu(®) a2 < Cre™ " Sug||sa

<Ly el Myug ||l = Ce™ 19| Mug||g. O

1||3(m1;u1)

4. A Time Nonlocal Boundary Value Problem for
a Certain Class of Partial Differential Equations

Let the polynomials P, (A) = 327 ¢;A" and Qm(A) = >27% (N, with ¢;, d; €
C,i=0,1,...,n,7 =0,1,...,m, be such that ¢,,d,, #0, m > n. Next, Q C R® is
a bounded domain with boundary 99 of class C*°, n: [0,00) — R, A is the Laplace
operator, and 6 € R. Consider the boundary value problem

[ee]

/z(ac,t)n(t) dt = zo(z), x€Q, (4.1)

0
Pn(A)%(a:,t) = Qm(A)z(z,t), (z,t) € Qx]0,00), (4.2)
H%Akz(x,t) + (1= 0)A*2(x,t) =0, (4.3)

kE=0,....m—1, (z,t) € 9Q x [0, 00).
Put

= {v € H"(Q): G%Akv(x) +(1=0)A*(x) =0, k=0,....n—1, z € 89},

m:L2(Q)7 L:Pn(A)v M:Qm(A)a

D(M) = H;™ (%)
0
= {U € H*™(Q) : Ga—nAkv(x) +(1-0)A*u(x) =0, k=0,....m—1, z € 89}.
Thus, we reduced (4.1)—(4.3) to (3.1), (3.2).
Denote by Ax, & € N the eigenvalues of the operator A; enumerated with
multiplicity counted which acts in Lo(2) and A;u = Awu on its domain

HF (Q) = {v € H*(Q): O%Av(x) +(1-6)Av(z) =0, z € 89}
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Moreover, we assume that {¢y, : k € N} is the corresponding system of eigenfunctions
of this operator orthonormal in Lo(£2) with the inner product (-, -) 1, o). It is possible
that P,(Ax) = 0 for some k € N, i.e., (4.2) is not solvable with respect to the time
derivative z;.
All functions of the form
m (A
z(x,t) = Z et%L((A:)) (v, k) L) Pk (T), v E Hg"(Q)
Py (Ak)#0

are generalized solutions to (4.1)—(4.3).
Theorem 4.1. Assume that m > n, (—=1)" " Re(dn/cn) < 0, the spectrum
o(A1) does not contain common roots of the polynomials P,, and Q,,

Qm (k)
a= su Re
Py Pa()

<0,

andn : (0,00) — R is nonnegative and nonincreasing and does not vanish identically.
Then, for every zo € HZ™() N span{yy : Po(\;) # 0}, there exists a unique
generalized solution to (4.1)-(4.3) and

30 >0V >0 ||2( )| ey < Ce |20 grom(q)-
If
20 ¢ HF™(Q) Nspan{yy : P,(\) # 0}
then a generalized solution does not exist. If

z0 € Hgm_Q" Nspan{yy : P,(Ag) # 0}

then there exists a classical solution to (4.1)—(4.3).

ProOOF. If m > n, (—1)™ " Re(dn/cn) < 0, and the spectrum of o(A;) does
not contain common roots of the polynomials P,, and Q,, then M is strongly (L, 0)-
radial by Theorem 5.1 in [17]. In this case

m(A
ot o) = {iu = G ) £ 0
and, hence, we can take
Qm()‘k)

a= sup Re
Poe) 20 Pn(Ax)

in the definition of strong (L, 0)-radiality.
It is proven in [17] that in our situation we have

P= > (en@ern Q= D> @k La@)ek

Pr(Ae)#0 Pr(Ae)#0

(convergence of the series is understood in the sense of the norm of the space 4
for the operator P and the space U for the operator Q). Moreover, {* and U! are
the closures of the same set span{yy : P,(Ax) # 0} in the norm of the spaces i
or U, respectively. Finally, we refer to Theorem 3.1 and indicate that the norms
| M20]|L,(0) and |20 2m (o) are equivalent here. [

EXAMPLE 4.1. Let

PiA) =1+A Q(\)=A+2\2, Q=(0,7), 6=0.
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Then
2k* — k2 1
A = —k27 Sﬁk(x) = sinkx, ke N, k:S;l,?Ii W = —gg <0,
and, hence, the problem
[ewonw it = z(w), e .,
0
0%z 0%z

2(0,¢) = 82(0t) 2(mt) = 5 (mt) =0, >0,

(1 + 8‘9—2>%( 1) = (8‘9—2 +2§—4)z(:¢,t), (z,t) € (0,7) x [0, 00),

meets all requirements of Theorem 4.1.

REMARK 4.1. Theorem 4.1 remains valid for m < n. In this case the condition
(=1)™ " Re(dy/cn) < 0 can be omitted, M is continuous on H3"(£2), and the values
of k in (4.3) do not exceed n — 1.

REMARK 4.2. The following equations are particular cases of (4.2) [3]: the
equation of transient processes in semiconductors

(= 8) 2 (1) = 0z, 1),

the filtration equation in a fractured porous medium [18]

0z

t) = aAz(x,t),

the equation of motion of underground water with free boundary [19]

0z

t) = alAz(z,t) — BA%z(z, ).

REMARK 4.3. In the arguments of this section we can replace the Laplace
operator A; in Lo(Q2) with a selfadjoint elliptic operator generally of higher order,
i.e. with the operator

(Aju)(z) = Z aa(z)D%u(z), a, € C™(Q).

laj<2r

with the domain D(A;) = Hfgl}(Q) (see the notations in [20]), where

(Biu)(z) = Y bia(z)Du(x), bio € C®(09), 1=1,2,...,7,

la|<ry

under the conditions of regular ellipticity of the collection A, By, Bs, ..., B, [20] and
the lower boundedness of the spectrum o(A;).
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INVERSE PROBLEMS OF RECOVERING
A SOURCE FUNCTION IN HEAT
AND MASS TRANSFER SYSTEMS

E. M. Korotkova and S. G. Pyatkov

Abstract. We consider the well-posedness in the Sobolev spaces of the problem of
recovering a source function in heat and mass transfer systems. The overdetermination
conditions are the values of concentration of admixtures on given surfaces (or separate
points). A local existence theorem is proven and some stability estimates for solutions
are established.

Keywords: parabolic system, inverse problem, heat and mass transfer, Navier—Stokes
system, boundary value problem

Intriduction
We examine the system
up — vAu+ (u, Vu + Vp = [+ B.C + 9O, divu =0, (1)
©r — A AO + (u, V)0 = fo, (2)
Ci+ (u,V)C = > 03jCaa; + ¥ aiCa, + agC = fo, (3)
i,j=1 i=1

where v = const > 0, (z,t) € @ = G x (0,T) (G C R*, T < 0), u, O, p,
and C are the velocity vector, the temperature of a fluid, the pressure, the vector of
concentration of admixtures (organic or inorganic) in a fluid, and f. is the volume
density of admixture sources, respectively. Here a;j, a;, and ag are matrices of
size h x h, with h the number of admixtures, S¢ is a matrix of size n X h, fg is
a vector of length n, and Ao > 0 is a scalar function. System (1)—(3) describes the
admixture propagation in a fluid. In particular, the classical Oberbeck—Boussinesq
model (see [1-4]) can be written in the form of (1)—(3). The functions fy and f are
the densities of the heat sources and exterior forces, respectively, and Ay is the heat
conductivity coefficient. In the Oberbeck—Boussinesq model . and Sy are the mass
and heat transfer coefficients multiplied by the gravity acceleration. Here we assume
that 3. is an arbitrary matrix-function of size n x h and (B is a vector-function of
length n.

The system (1)—(3) is complemented with the initial and boundary conditions

u|t:0 = Uop, U’|S - gl(t7x)7 I' = aG) S=TIx (07T)7 (4)
Olt=0 = O0, Ols = ga2(t,x), Cli=0 = Co, C|s = g3(t,z). (5)

The authors were supported by the Russian Foundation for Basic Research and the Govern-
ment of the Khanty-Mansiysk Autonomous Okrug—Yugra (Grant 15-41-00063, r_ural_a).

(© 2015 Korotkova E. M. and Pyatkov S. G.
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We consider the inverse problem on determining a solution to (1)—(3) and the
right-hand side f. in (3) with the use of additional measurements on sections of G
or at distinguished points.

Let 2 = (Z511,%s12,---,2n) (s = 0,1,...,n —1). If s > 1 then we denote
' = (x1,22,...,25). We assume that the right-hand side of (3) is known in some
domain Q' = G; x (0,T) and unknown in the domain Q" = Gy x (0,T), where Gy
and G are either nonempty disjoint domains such that GoUGL =Gor Gy =@
and so Q" = Q. The right-hand side of (3) is of the form

fc:fo(xvt)+Zfi($»t)Qi($/»t)7 (SC,t) eQa (6)
i=1
where f; (1 = 0,1,...,m) are given functions vanishing on @Q’. The scalar func-

tions ¢;(2’,t) in this representation are unknown and can be found on using the
overdetermination conditions:

c

s, =it ") (Si=(0,T)xTy, i=1,2,...,r, m=rh), (7)

where {I;} is a collection of smooth s-dimensional surfaces lying in G. For s = 0
these surfaces I; are just points in Gy = G.

The inverse problems of this type appear in chemistry, biology, and other fields
while describing heat and mass transfer processes, diffusion, and filtration. Numeri-
cal methods for solving boundary value problems for (1)—(3) are collected in [4]. We
refer to [5], where many inverse and extremal problems for (1)—(3) in the stationary
case are exhibited. Similar problems in a simplified setting are considered in [6-10].
Note that in the real models of use are the regional decision support systems, several
equations are used for different admixtures in a fluid even in the one-dimensional
case. The parameters taken into account are phytoplankton, apiphyton, and various
chemical compounds. Many coefficient inverse problems with the overdetermina-
tion conditions of the form (6) and s = n — 1 for second order parabolic equations
are considered in the articles by Yu. Ya. Belov, Yu. E. Anikonov, and other authors
(see [11]). In the case of n = 1 (s = 0, the unknowns ¢; depend only on ¢ and the sur-
faces S; are points) such linear and nonlinear problems are treated in [12] for second
order parabolic equations. Among the recent articles we point out [13-15], where
some analogs of problems (1)—(6) are examined for parabolic systems of equations.
The well-posedness of inverse problems for parabolic equations with the overdeter-
mination conditions of the form (7) (including numerical methods) are presented in
[16-21]. We note the monographs [22-25] which are devoted to inverse problems for
parabolic and elliptic equations and systems of equations, where statements of the
problems and some results can be found.

1. Notations and Auxiliary Statements

Let E be a Banach space. Denote by L,(G; E) (with G a domain in R™) the
space of strongly measurable functions on G with values in E which is endowed with
the norm ||||u(x)| £llL, () (see, for instance, [26, Section 1.18.4]). We also use the
spaces C*(G; E) of functions having the derivatives up to the order & continuous

and bounded on G and admitting a continuous extensions to G. The definitions of
the Sobolev spaces WI’f(G; E) and WI’f(Q; E) are conventional (see [26]). If E = C

or E = C™ then we use the notation WF(G) or C*(G). The membership u € WF(G)
(or u € C*(G)) for a given vector-function u = (uy,us,...,ux) means that every
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component u; belongs to W (G) (or C*(G)). The norm on the corresponding space
is the sum of the norms of coordinates, unless otherwise stated. A similar conven-
tion is used for matrices; i.e., the membership a € WF(G) (a = {ai;}5,; ;) means
that a;;(x) € W;,“(G) for all ¢ and j. Given an interval J = (0,7, put WT’,“’T(Q) =
W (J; Lp(G)) N Ly (J; WHG)) and W (S) = W (J; Ly(T)) N Ly (J; W(T)). De-
note by L, ,(G) the closure of solenoidal Cg§°-vector-functions with respect to the
norm of Ly(G) and put W (G) = Wr(G)N L, »(G) and W,ﬁ’f/Q(Q) = Wf’k/Q(Q)ﬁ

Ly(0,T; Ly (G)) (k > 0). The symbol WF(G) stands for the closure of C5°(G)
with respect to the norm of W} (G) and qu(G) ={p € Lqi0c(Q) : Vp € Ly(G)}.
We identify the functions differing by a constant and endow the last space with the
norm HpHW;(G) = Vol (@) It is a Banach space. The notation V. f(z,t) desig-

nates the vector-function (0,,., f,0x,..f,..., 0z, f), where 0,, denotes the partial
derivative 8%;@'

Describe the class of domains G. We say that the boundary I' = 0G belongs
to C” (B > 1) if there exist numbers d,r > 0 such that, for every xy € I, there exists
a neighborhood U about xy with the following properties: in the local coordinate
system y, obtained by rotation and translation of the original system so that the

axis y, is directed along the inner normal to I" at zy, we have

UNG={yeR":y € Brw(y) <yn <w(y)+d}, v =1 yn-1),
UNR'"\G) ={yeR":w(y) —d <y, <w(®)},
FHU:{yER":y'EE, yn:w(y')},

where 3, = w(y’) is the equation of T', w € CA(B,) (B, = {y' : |¢/| < r}) and the
norms of all functions w in C#(B,) are bounded by a constant independent of (.
Without loss of generality we may assume that Mr < d/4, with M the Lipschitz
constant of w in B,.. Write down the conditions on Gy and I;.

(A) (a) The case of s > 0. There exists a domain @ C R® with boundary of
class C? such that Gy C Q x R"™%,

L={zeR" 2" = ¢'(2') = (b1 (), i@, ., 0, (2))) 2" € O},
¢'(2') € C?(2), and there exists a constant § > 0 such that
Usi ={(&",¢"(a") +n) 12’ €Q, n €R"™, |y <8} C Go, p(Usi, G\ Go) >0,

fori=1,2,...,rand Us; NUs; = @ fori £ j,4,75=1,2,...,7.

(b) The case of s = 0. In this case the sets {I}}7_, are interior points {z;}}_,
of G. Put Us; = Bs(x;) and choose a number § > 0 such that Us; C G and
Usi NUsj =@ fori #£7,1,7=1,2,...,r.

Condition (A) is used in all articles on the problems in question. As is easily
seen, it ensures uniqueness of solutions. Condition (A) is fulfilled if Gy = G =
Q x R*™*, with © a bounded or unbounded domain of class C?. In what follows we
use the notations Q7 = (0,7) x G, Qf = (0,7) x Q, Qr = (0,T) x Q, G5 = U;Us;,
Q% = (0,7) x Us;, and Q° = (0,7) x Gs.

Lemma 1. Let u € W>»'(Q7) (¢ € (1,00)) and let u(x,0) = 0. Then there
exists a constant ¢ > 0 independent of u such that

1/2

lullzyer) < erllullyza ey 1Vullzg@r) < e/ fullyzs o).
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The claim results from the Newton—Leibnitz formula and the interpolation in-
. 1/2 1/2
equality Hvu”Lq(G) < C||“||w3(g)”u”Lq(G)-
The following lemma ensues from Lemma 1 and Lemma 3.3 in Chapter 2 of [27],
where § = /7.

Lemma 2. Let u € W2 (QT). Then u € L,(QT) for 2 — (% - %)(n +2)>0

and p > q and Vu € Ly(Q7) for 1 — (3 — 3)(n +2) > 0 and p > q. Moreover,

u € CAM2(QT) for ¢ > (n +2)/2 and Vu € CMV2(Q™) for ¢ > n + 2, where
A €[0,2— (n+2)/q) in the former case and A € |0,1— (n+2)/q) in the latter. The
following estimates are valid for the corresponding values of parameters:

lullzy@r) < e lullyzsgrys  I1Vullyier) < e ™2 lull s gry,
lullensegm < e lullyziigr:  [Vullernzgr < e 2 lullyzs on,

where 51 =1 — (ngﬁ(% - %), P2 =1-— ("222) — %, and c is a constant independent

of 7 <T and u € W2'(Q").

Lemma 3. Let b € L,(Q). Then the inequalities are valid for T € (0,T]: if
qg>(n-+2)/2and p > q then

1—nt2
bullLy@my < e = [lully21(gr);
if g >n-+2 andp > q then
1/9_ (n12)
6Vl L, @n) < er'/27 75 lull 2 gy

The constant ¢ > 0 is independent of 7 < T and u € W}'(QT).
The proof of this lemma is contained in that of Theorem 9.1 of Chapter 4 in [27].

Theorem 1. For every f € L.(Q), r € (1,00), there exist a unique vector-

function u € W2} (Q) N Ly (O,T;V(I)/},(G)) and a function p € L,(0,7; W}(G)) such
that
u—vAu+Vp=f, divu=0, ulg=0, ult—o=0
and
o) + 9Pl < el Flz
with ¢ a constant independent of f.

Corollary 1. For every f € L.(Q7), 7 € (0,T], there exist a unique vector-

function u € W2H(Q™) N L, (0,7;WE(G)) and a function p € L, (0,7; W;(G)) such
that
uy—vAu+Vp=f, divu=0, ulg=0, ult—o=0 (8)
and
lullyw21r + IVPlL. @) < ellflle. @)

with ¢ a constant independent of f and T.

The theorem follows from Theorem 1.1 in [28]. We can refer also to Theorem 1.2
in [29] and the properties of the Helmholtz projection.

The next result will be a theorem on solvability of parabolic problems. We
examine the problem

Ut —LU:f, U|S :Ov U,(JZ,O) :07 (9)
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where
n

n
Lu = Z i (2, t)Ug 0, — Zai(x,t)uxi —ap(z,t)u,

ij=1 i=1
aij, a;, and ag are matrices of size h X h, and there exists a constant d; > 0 such
that

n

S (ay (@, )€, 60) = 6 S [E)? VE ERY, (0,0 €Q, j = 1.2,...,n. (10)

ij=1 i=1
We suppose that
aij € C(Q), a; € Ly(Q), ao € Ly(Q), i,j=1...n. (11)
Theorem 2. Assume that 0G € C?, ¢ > n+2, v € (0,T], and conditions
(10) and (11) hold. Then, for every f € L4(Q"), there exists a unique solution
ue W2 Q") to (9) satisfying
lullya iy < el Flrac@n:
with ¢ a constant independent of v € (0,T).
For a fixed parameter v = T, the theorem results from Theorem 10.4 of Chap-
ter 7 in [27] (see also [30]). The independence on v is obvious.

Theorem 3. Assume that G € C? and conditions (A), (10), and (11) are

fulfilled. We require also that
Ve f € Lq (Qi)v va:”aij € Lo (Qg“)v Varai, € Lq (Qg“)v Varag € Lq (Q%‘)

for some g >n+2 and alli,57 =1,2,...,n.

Then a solution u € W' (Q") to problem (9) possesses the properties: Vnu €
Wq?’l(le) for every §; < 0 and

IVl ger, < ellfllzy@n + Ve Fllzaesy)-

The constant ¢ here depends on §; < § and is independent of v < T'.

2. The Main Results

First, we impose some conditions on the data, assuming that condition (A) is
fulfilled. In the sequel, ¢ > n + 2.

AGREEMENT AND SMOOTHNESS CONDITIONS can be written as follows: There
exist vector-functions ®1, 3, and ®, such that

Di(t,x) € W2HQ) : Pi1li—0 = uo, Palt—0 = Oo, Psli—0 = Co, Pils = gi, (12)
divq)l - 07 ¢3|SJ‘ - ¢j7 f07f97f € LQ(Q)7 fj € LOO(Q)7 (13)

Vorn®s € WEH(QF),  Varfo € Ly(QF), Varf; € Loo(QF), (14)

where j =1,2,...,m, i =1,2,3, and J is the constant from (A).
Define the matrix B as follows: the rows with the numbers from (k — 1)h + 1
to kh (k=1,2,...,r) are occupied by the columns

[fl(x/7 on(xl)v t)? fQ(x/7 on(xl)v t)? R fm(x/7 on(xl)v t)]
We assume that there exists a constant §g > 0 such that
|det B| >dp >0, a.a. inQr, (15)
and the conditions hold: B
(B) Xo(z,t) > 61 > 0 V(x,t) € Q, Mg, a;; € C(Q), and Vyra;; € LOO(Q‘ST) for
all Za] - 1727 s BC; Q;, o, 69 € Lq(Q)v vl"’aiy vac”aO € Lq(Q%‘); 1= 1727 s N
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Theorem 4. Assume that I' € C?, ¢ > n + 2 and conditions (A), (B), (10),
and (12)—(15) hold. Fix Ry > 0. Then there exists a number 19 = 79(Rp) € (0,T
such that for all data (®1, P4, D3, f, fo, fo) satisfying the condition

3
(Hq’ijjl(Q) + ||v2?”q)3||W{12'1(Q5T) + ||f||Lq(Q)
j=1

ol + follzy@) + IVer follr,@s)) < Ro (16)
there exists a unique solution (u,p,0,C, q1,...,qm) to (1)—(7) of the class
u € WqQ’l(QTO), peE Lq(O,T();W;(G)), g € Ly(Q) i =1,2,...,m,
0,C e WHH(Q™), VuCeWr(Q2) Vi <.

For a given 01 < 0, there exists a constant ¢ = ¢(Ry,01) such that every pair of
solutions u*, 0, C*, ¢", ¢* = (qi1, Qi2, - - - s Gim ), ¢ = 1,2, from this class with the data
(@4, @5, D%, f*, fi, f§), i = 1,2, satisfies the estimate

lut — UQHle(Qro) +e! - GQHle(QTo) +]ct - CQ”Wf'l(QTO)

m
Ve (C - 02)\\%2,1@%) + Z g5 — a2l Q)
j=1

3
< C( (H(bjl - (b?Hqu‘l(QTo) + ||Vw”¢’21’> - vm”q’gijvl(Qﬁo) +1 - f2||Lq(QTO)
=1

[

e = 5ol oy 10 =I5l oy + Vo = Vx/’fEHLq(QgO))

3. Proof of the Main Results

PROOF OF THEOREM 4. Make the change of variables u = v+®1, © = ©; + 5,
and C' = C1 + ®3. We obtain
Loi(v,p) = vi —vAv + Vp = g + B.C1 + $401
—(®1,V)v = (v, V)v = (v, V)@, dive =0, (17)
L2©1 = O11 — MAO; = gg — (v, V)01 — (1, V)01 — (v, V)P, (18)

n n
Lo3Cy = Chy — Z aijClu;z; + Zajclmj +apCh1 = ge

i,j=1 j=1
—(v,V)Cy = (21,V)C1 — (v, V)5 + Y _ fiq;,
j=1

where the new function gy and the vector-functions g and g. are of the form
g=f—®1 + VAP — (91, V)P + B:.P3 + ByP2, g9 = fo — LoaP2 — (P1,V)Po,
ge = fo — Loz®3 — (1, V)P3.
Denote by @15, j = 1,2,...,n, the coordinates of ®;. The new functions v, 61,

and the vector-function C satisfy the homogeneous boundary conditions (4), (5),
and (7). Next, we determine go; as a solution to the system

S filad @ (@), )qoi + gela! 7 (a7),1) =0, j=1,2,...,7. (20)
i=1
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Equality (20) can be written as
qu - _§7

where the matrix B is defined in Section 2. The coordinates of the vector g from
h(k—1)+1 to hk coincide with those of the vector-function g (2, p*(2'),t). In view
of (15) B is invertible.

Note that the vector-function g. belongs to L,(Q) and V,rg. € L,(Q%). In
this case the trace gc|r, € Lq(Qr) is correctly defined. Find go; from (20) and put
qi = qo; + q1;- We obtain the equation

LosCh = Cu = Y aijCira; + Y a;C1a; + a0Cy = goe — (v, V)Ch

i,j=1 Jj=1

—(®1,V)C1 = (0, V)05 + > fiquj, Yoo = ge + Y, fitdoj- (21)

Jj=1 Jj=1

We arrive at an equivalent problem. Let v € (0,7]. By Theorems 1 and 2, we can
rewrite (17), (18), and (21) as follows:

(v,p) = (Lo1) "9 + (Lo1) " (BeCi + BO1 — (D1, V)v — (v, V)v — (v, V)®y), (22)

©1 = (Lo2) " 'g6 — (Lo2) ' ((v, V)O1 + (1, V)O1 + (v, V)®2), (23)

Ci = (Log)_lg()c + (Log)_l (—(U, V)Cl — (@1, V)Cl — (U, V)q)g + Z qu1j>- (24)

j=1

Here the operator (Lg1)~! takes g € L,(Q") into the pair (v,p) presenting a so-
lution to the equation Loi(v,p) = g and such that dive = 0, v € W2'(Q"),
p € Lq(O,'y;W(}(G)), and the vector-function v satisfies the homogeneous initial
and boundary conditions. The operators (Lo;)~!, i = 2,3, are defined similarly
with the use of Theorem 2. Let (Lo1)~tg = (vo,p0). Define the space H compris-
ing the vectors (v,p,0,C), where v € W2'(Q) is a solenoidal vector-function of
length n satisfying the homogeneous conditions (4), C,0 € W{?’l(QV) are a vector
of length h and a scalar function, respectively, satisfying the homogeneous condi-
tions (5), and p is a scalar function in Ly (0,7; W} (G)). Endow this space with the
norm

10.2.0,C) 11+ = [0llw21 gy + Ipllz 0 ety + 1€l gy + €12t (-

Let R = 3||vo, po, (Loz2) " tgs, (Lo3) "1 goc|| mr. We look for a solution to system (22)—
(24) which can be rewritten as

W= A(w7 q1)7 W = (’U,p,@, C)v ql - (q117 qi12, - - - 7q1m)7 (25)

where A is defined by the right-hand side of (22)—(24). Assume that w € Bgr, =
{w € H" : |w|lg~ < R}. In view of (13) and Theorem 2, we infer

H(LOP,)_l (Z quu) S
=1 j=1

< cillg' L, (26)
Lq(Q)

<c
)

‘Wf'l(QW
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Assume that ¢q ||¢" || Lo(@) < R/3;1ie., the vector-function q* belongs to the closed ball
B?%/(scl) of radius R/(3c1) centered at the origin of L,(Qg). Estimate ||A(w, ¢)| -
Theorems 1 and 2 yield

lA@. g < c(lmccl 0001 = (21, V)0 = (0, V)o = (0. V)1l 1,0)
H(v, V)01 + (@1, V)01 + (v, V)®2)] 1, (@)

H|(0, V)C1 + (21, V)Cy + (0, V)5 = > fiqu;

Jj=1

)

Lag(Q)
Estimate each of the summands as follows:
1B:CillLy(@vy < 1BellLy@n)ICillai@y) < erv™ ICully21(gn)-

By analogy,
186O1 1|2, (07 < 27181zt (g

The next summand is estimated as

(@1, V)ollL,0n < 121,00 IVOlln @) < €37 0l gm-
Similarly,
(@1, )81, @) < v 1O1llwz1(grys 1(@1,V)ChllL, @) < es7IIChllwza (gv)-
We have

(v, V)1, < IVOillL,@n)llvlic@n < CG’YBSHU||W{12'1(Q’Y)'
Moreover,

10, V)@l @) < v ollwzigny, 10, V)83, < csv™[ollyz1(om-
At last, we arrive at the inequality
10, V)ollz,@v) < IVolle@n lvllo@rn < eor™ [vllwza gu-

‘We obtain
10, )€1l (@) < cro(BIV 0121 (v

and
(v, V)CillL, @) < C11(R)75“||C1||W3,1(Qw).

Summing all summands and taking (26) into account, we infer
R
4@, )l < 5 + s (R ol g
+02(R)’7B2 H@1”val(Qw) + C3(R)’7B3 |C1 Hqu.l(Qw) +c1 qunLq(Qg)'
Since v € (0, T, choosing 5 = min(f1, f2, 83), we have
1A, gl < B/3+ co(RNllwllmr + erlla |z, @) (27)

where the constant c¢; is independent of R and . Choose 79 < T such that
co(R)Y? < R/3 ¥y < 7. In this case (27) can be rewritten as

lAw, ¢)llax <R Vq' € Bl .-
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The latter means that, for every ¢* € B?%/(3c1)7 the operator A(w, ¢') maps the ball

Bp,, into itself. Similar arguments validate an estimate for || A(w?, ¢')—A(w?, ¢") || &+,
where w? = (v?, p*, 0%, C%), i = 1,2. We obtain

AW, ") = AW?, ¢l < c(|Be(C = C?) + Bo(0' — ©?)
—(<I>1,V)(vl - v2) - (vl,V)vl + (1)2,V)v2 - (vl - vz,V)CI)lHLq(Qw)
H(@H V)8! = (0%, V)0?) + (1, V)(0! = ©?) + (v} —v?, V)Pal|1, o)
', V)Ct = (0*,V)C? + (@1, V)(C' = C?) + (v} — v, V)®s3] 1, (om)-
Estimate each of the summands as follows:

18:(C = Oy < ety 1(C* = OOl -

166(0" = 02|10 < ear™ (O = )]y r)-
We have
1@1, V)@ = 0?)llzy ) < 91l 2,@n V0 =02l gmy < ™ (10" =022 o)
By analogy, we infer

[(@1,9)(©" =021, < e1r™ 0" = Oy 0,

and
1(@1, V)(C* = C)lL, 0 < es7™IIC = C2llyza gn)-

Estimate the summand
(v =02, V)1l @7 < Vil @)l =02l < cor™ (vt — 02wz gu)-
Similarly,
10" = 02, 9)Pall 1) < e [0 = 02l o)

and
10" = 0, V)l 0 < 7™ [0 = vy gm.

Accounting for the relations
(vlv V)vl - (027 V)U2 - (vl - 027 V)vl + (,U2’ v)(vl - 02)7
10" = V) e < V0 ot o' = vllc@y < c(BPIv" = oIl gr):
102, V)@ =)l ) < W lo@ IV @ =v)lotgr) < B0t =02 lly2a gn):
we derive the inequality
[0, V)0 = (0% V)02l qr) < colRIV [0 = 02l -
Similarly, we deduce that

|09} = (02, V)62, ) < c10(R17 O} = O 50

and
101, V)C! = (02, 9)C2 1y 0y < e RV ICT = €2y -
Choosing an appropriate number /3, we justify the inequality

14", ¢") = AW?, ¢l < c2(R)7llwt = w?|los
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i.e., A is contractive for ca(R)y? = ro < 1. In particular,
1AW, ¢") = A0, ¢") |z < ea(R)y7[|w |17

Fix a constant rg < 1 and find a constant v; < 7 such that CQ(R)’Yﬂ < rqg for
7 < 1. The fixed point theorem implies that, for every ¢' € B?%/(gcl) with v < 71,

system (25) and system (22)—(24) respectively have a unique solution w in Bg .
A solution meets the estimate

leollzrv < 1A, gDl + 1 Alw, ) = A0, ¢Y)llz> < R/3+ ealld e, @) + rollwla

This inequality means that

R C1 1
< 7. 28
H("J”HW = 3(1 _,,,0) + 1 _,,,OHq ||Lq(Qo) ( )

By Theorem 3, a solution C; to (24) possesses the property Vo»Cy € W2(Q3})
and the corresponding inequality of the theorem holds. In particular, (28) yields an
estimate for Cy of the form

IVl giny < ella lz,aq + co(R), (29)

where the constant d; < 4 is fixed and v < 5 .
Consider two vectors ¢',¢* € B}, /(3¢,) and find two solutions w'! and w? (wh =

(v, pt,©1,CY), i = 1,2) to (22)—(24). Their difference w! — w? satisfies the equality

1

W' - w? = Al gh) — AW, ¢Y) + Aw?,q}) - AW?, ¢?)
which implies that
lw! = w?|larv < rollw! = w? i + erllgt = ¢l )

and
C1

1 2 1_ 2
lw” =@l < 7=l = @l ag)- (30)

Let v < 1. Equation (24) can be written in the form of (21). Note that the right-
hand side of (21) satisfies the conditions of Theorem 3. By Theorem 3, solutions C?,
i = 1,2, to (24) are such that V,»C* € W2 (Q%') and the corresponding inequality
of the theorem holds. Subtracting two equations (21) relating to ¢! and ¢? and using
Theorem 3 and (30), we obtain an estimate for the difference C' — C? of the form

Ve (€ = Oz ) < ella” = @ llzoap): (31)

where §; < 6 is fixed.

Fix a number [ = 1,2,...,7. Make the change of variables y" = 2" — ¢!(2'),
y' = ' in (21) in the domain Us,;, with d; < §. Describe the connections between
the derivatives in old and new variables. We have

!

amj = ayj - Z Splryj(yl)a - (] < 5)7 aﬂcj = ayj (] > s)v

r=s+1

ayj - aﬂ:j + Z Splmtj(x/)awr (] S 5)7 ayj - aﬂ@j (] > S)

r=s+1
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Next, we infer

Ui(yvt)7ci(y7t) € Wqu(Q’Y,él)v vy”ci € Wqu(Q%(sl)) 1=1,2,
where Q+,5, = Q x G% x (0,7) and G = (—61,61)""*. The system (20) can be
rewritten as

Cu—L'Cy = goe — Y kv, =Y BiCiy + > fiqy, i=1,2, (32)
i1 i1 i1

where ol is a linear combination of coordinates of the vectors V,®3, while B; is

spanned by the vectors ®; and v,

L'Cy = ) ali(y,t)Cyuy, — Y ak(y, t)Ciy, — ab(y, t)Ch,
i,j=1 i=1

and the operator L' satisfies the conditions of Theorems 2 and 3. Denote by L} the

part of L! not containing the derivatives with respect to ysi1,...,yn and by L, the
difference L' — L.
Since all summands in (32) and their derivatives with respect to ysi1,-..,Yn

belong to Lq(Q~,s5,) and ¢ > n + 2, their traces exist at y” = 0. Take y” = 0.
In result, we derive the relation

So(q) = (—LéCl + Zozé-vj + Z Béclyj>

j=1 j=s+1

- Zfj(ylvwl(y/)vt)qu(ylvt% 1= 1727 (33)
=1

y'' =0

which can be rewritten as
¢' =B 'So(q") = S(¢"), (34)

where the coordinates of Sy from (I — 1)k + 1 to lh coincide with the coordinates
of Sy;. Here the right-hand side can be treated as an operator S over the vector-
functions ¢' € B;Y%/:scl with v < #1. The functions Cy, vy, ..., v, of the vector S(q")
are expressed through ¢' by means of (22)—(24).

Demonstrate that (34) has a unique solution locally in time. Let ¢',q¢? €
B?%/(scly The properties of the matrix B yield

15(a") = S(a*) |, @p) < €D 1S (Ch,0h) = Sor(C2, 0%, @) (35)

=1
where C%, v? (v¢ = (v}, 0s,...,v%), i = 1,2) are solutions corresponding to ¢* and ¢
in (22)—(24). Write down the difference Sp;(C*, v?) — Sp;(C?, v?) as follows:

n

Sou(Ch,0") =S (C?,0%) = —L(CT = C*)+ > ol (v —v})+ > (Bj'C,, —B'Cy).
=1 j

j=s+1

‘We have

n n

IO -0 = Y YA (Ch, ~ Chy) X k(O - CR) (6)

j=s+1i=1 i>s+1
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Estimate each of the summands separately. Put Bs, = {y” : || < d1}. We have

Z Zalj ylyj - y21y7)’y”:0

j=s+11i=1 Lq(Qg)
s a Z ZH y7y7 - y7yj) y'uoHL Q)
j=s+1i=1
< C2 Z Z” vy ZhyJ)HWQ(B(;l,L @)
j=s+1i=1

where v € (%#,1) (see the embedding theorems in [31, Chapter 6, Section 6.1]).
Applying the interpolation inequality, Lemma 1, and estimate (31), we infer

C2 Z ZH y7yj yzyj)Hwa (Bs13Lq(QF))

j=s+1i=1
n n
1 1
< 3 Z ZHC Yi yt?hHWl (Bsy3Lqg (Qw HC WY y7y7H q(Bsy;Lqg (QO
j=s+1i=1
l-a 5
S Cq7Y 2 ||vyn(cl — 02)||W3'1(361XQ3) S C5’yﬁqu1 _ q2||Lq(Qg)-
Estimating the second summand in (36), we derive that
n

> al(c - c2)

i=s+1

< e Z ||aé(cyii - Czi)HWqI(Bal;Lq(QH))'
Le(Q7) sl

y"'=0

Taking it into account that

0

a—yka (Cl C?i)yl - al‘ (Cl - 02)117 + aé(cl - CQ)yiyk’

lyk

we infer that

C2 Z Hai (Cyll - C;i)HW{}(B{Sl;Lq(Qg))
1=s+1

sCs(zHawc;i—c;) ot S e (e e, >)

1=s+1 1=s+1

The inequalities of Lemma 3 imply that

¢s ( Z HaﬁVy(C; o Cy21) a(Bs,3Q7) Haﬁw (C; o Cy21) 7(Bsy; “’))

1=s+1 i=s+1

< ey |V (CF — C2)||Wf'1(B51;Q8) < c57"|q" — L, @)
Finally, we have

[L5(C" = CO)yr=oll 1 () < 17" lld" = &Il )
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for some B7 > 0 and ¢; > 0. Next,

n

> (v =),

n
1(.1 2
PIEACEE) ’ 3
j=1 j=1 Wi (Bs,3Lq(Qq))

n n
< (| X atntr =) >oal (0} —12),,
Jj=1 j=1

1 2 1 2
< C4'YT1HU - Hqu"l(leXQg) +05772Hv —v Hqu‘l(Bgleg)'
Passing to the variables x, we validate the estimate

<c
)

Lq(Qq

Jr
L‘I(B51 XQS)

Lq(B{leQg)>

n

Z OZ; (U} - U?) |y”:0

=1

< Yot = ?(lyza gy < v llat = @il
Ly(@Q))

with 83 = min(71,72). The last summand is estimated as

Z (B‘]llc;j _512‘10.;) y"'=0 :
j=s+1 Lq(Q3)
We have
1 ~1 20 2 1 20\ 1 2 (1 2
Bj Cy, — B Cy, = (ﬁj —B; )Cyj + B; (Cyj - Cyj)'
Hence,

185" = 87)C, + 83 (Co = o)l a3
< 185" = 83)Co, | yiagy + 187 (Coy = Co) a3
< ClHﬁal'l - BJZlHC(Qig)HC;j HLq(QS) + CQW?HC(@)HC;J' - C?szHLq(Qg)
<y (18] = B llwaa gy + 2BNICT = CPllyza o)
<ey™Mlgt = Plln,p + 2B ld = Ellinyqp < es(BY*lld" = éllz, @)
where 3 = min(7y, 72). Summing all summands, we infer
15(¢") = S z,@p < v ld' = Pllz,@p

+eav”lg" = Pllz, ) + es(RVP " — &l @)
For By = min(f1, B2, B3), we derive finally that

1S(q") — S((IQ)HLQ(Qg) < c(R)y"|lq" - q2||Lq(Qg)~ (37)

Obtain an additionally estimate for [|S(0)[|.,(qy)- Repeating the arguments in the
proof of (37) and taking (28) and (29) into account, we arrive at the estimate

1Sz, < YPoe1(R), <. (38)
Rewrite (34) as

By (37)
15(¢") = SO L, < BV Id IL,@p), ¥ <m-
In view of (38), there exists v < 1 such that

Y% (R) < R/(6er), yPc(R) <1/2 Yy <.
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In this case, for all v € (0,72] and ¢* € B?%/3c17 we have
1S@)z,@q) = 150) + (S(a") = S(0))llz, (@7

R 1
< 18Ol @) + 1(S(a") = SOz, < 6o 5\\qllqu(

R R R
<

< — 4= ,
Q) = 6c1 6c1 ~ 31

i.e. the operator S takes the ball B}? into itself and as contractive in this

R/(3c1)
ball. The fixed point theorem implies that (34) has the unique solution ¢! in this
ball. Take 79 = 2. Define the vector-function w as the solution to (22)—(24). It
satisfies the homogeneous conditions (4) and (5). Demonstrate that (7) holds. Fix

1=1,2,...,r. After the change of variables z — y in (21), we infer
Clt — LlCl = goc — Z()éé»?]j - Zﬁéclyj + Z fjglj- (39)
j=1 j=1 j=1

Taking the trace at y” = 0, we can rewrite (39) as

(Cu —L'Cy+ ) abuy + ) @Clyj) = L) Va1, (40)

j=1 j=1 y'=0 =1
In view of (33), we have
Cy— LiCy+ Y _BiCyy, =0, C=Ci(y,0,1). (41)

Jj=1

Moreover, C (y',0,0) = 0 and C lax (0,y) = 0. Uniqueness of solutions implies that
C(y',0,t) = 0.

Proceed with the proof of stability estimates. Fix Ry. Obviously, R, defined in
the proof, satisfies the condition R < cRy (c is some constant). Choosing cRy as R
and repeating the arguments, we see that the parameter +; chosen in the proof is
the same for all data from our class and thus estimates (28) and (29) hold with the
constants independent of the data from our class. Repeating the proof of existence,
we find that the interval of solvability is the same for all data. It depends only on R.
A solution ¢ lies in the ball of radius R/3¢; and the norms od solutions, as it follows
from (28) and (29) are bounded by the same constant depending on R, i.e.,

@l + [V G < co(R), (42)

w2 o2

where §; < § is fixed. Take two solutions corresponding to the two different col-
lections (C?%, 0%, v, q¢") (vi = (v, vd,...,v}), i = 1,2) of the data. Each of them
satisfies (22)—(24), where on the right-hand side the functions ¢‘, ¢}, and g are
used rather than g, gg, and go.. Subtracting the systems, we can estimate the norm

of the difference of solutions and obtain the estimate
! = i + Va0 (CF = C¥)ll o gy < eallla’ = L0
+Hlg" = a?lr,@) + 196 = 96,0y + 190e = Fell 1, (@m))- (43)

rather than (30) and (31). Next, we repeat the arguments employed in the proof
of (37) and (38). Counsider (33) written for these two solutions. Subtracting them
from one another and repeating the above arguments, we arrive at the estimates

lg* = @z, < B (o' = w?llzy + [Var (CF = C?)lly2a 1)
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with 8 > 0 and ¢(R) positive constants. Replacing the norms on the right-hand side
of the last inequality with the use of (43) and choosing 73 < 7o sufficiently small,
we arrive at the inequality

1_ .2 1_ 2 1_ 2 1 _ 2
' = I, cap) < c2(llg’ =9l + 1196 =93l ., o) T 11906 =Gl @ry)s 7 < 75
Employing this inequality on the right-hand side of (43), we obtain

Jeo? = w27 + [V (€1 = Oz gt

< ea(llg" = PPllzaan + 196 = 93l 1, v + 190 = 9ol 1, () (44)

The last two estimates ensure the stability estimate for the formulation of the the-
orem. The theorem is proven.
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AN OPTIMAL TILT ANGLE OF A FLAT
CRACK IN THE EQUILIBRIUM PROBLEM
FOR THE KIRCHHOFF-LOVE PLATE
N. P. Lazarev

Abstract. We study the equilibrium problem for a plate in the Kirchhoff-Love model
with the nonpenetration condition in the form of an inequality for a flat oblique crack.
Solvability of the corresponding control problem is proven. The derivative of the quality
functional serves as the cost functional and the tilt angles of the plane crack as the
control functions.

Keywords: oblique crack, optimal control, Kirchhoff-Love plate, variational inequality

Introduction

We examine the well-known variational statement of the equilibrium problem
for an elastic plate with an oblique crack [1]. The rigid clamping condition and
the nonpenetration condition of the crack edges are given on the respective exterior
and interior boundaries of a domain with a cut corresponding to the middle part
of the plate. We prove solvability of the optimal control problem with a parameter
characterizing the tilt angle of a flat oblique crack. The derivative of the energy
functional with respect to the perturbation parameter of a flat oblique crack found
in [2] serves as the quality functional.

The derivative of the energy functional with respect to the length of a crack is
often used in the statements of fracture criterions [3]. The problem of differentia-
tion of the energy functional in linear problems is sufficiently well studied (see, for
instance, [4, 5]). The articles [6, 7] are devoted to nonlinear problems with the non-
penetration condition in the form of inequalities and the analysis of the behavior of
the energy functional and a solution under the perturbation of the length of a crack
or the form of a volume. At present, the mathematical models for problems of the
crack theory with Signorini-type conditions are well studied (see, for instance, the
monographs [7,8] and the survey [9]). In particular, for the models of elastic two-
and three-dimensional bodies and the Timoshenko and Kirchhoff-Love plates, the
smoothness properties of solutions are described, the fictitious domain method is
justified, invariant integrals were found, the different control problems are studied,
and for some problems, the dependence of a solution and physical characteristics of
the problem on variation of the elasticity coefficients or the geometry of a domain is
analyzed. Moreover, there are some results connected with the mathematical models
of inhomogeneous bodies with rigid inclusions (see, for instance, [7,10,11]).

1. Statement of the Equilibrium Problem for a Plate

Let Q C R? be a bounded domain with smooth boundary 9. Denote by Is
the set {(z1,22) | 0 < z1 <1+ 0, 2 =0}, § € [=do,do], I > g > 0, describing the

(© 2015 Lazarev N. P.
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intersection of the crack with the middle plane in the initial undistorted state of the
plate.

Assume that f(sg C Q. The parameter § stands for the crack perturbation.
Given a fixed § € [—do, o], the middle surface of the plate occupies the domain
Qs = Q\Ts. The domain Qo = Q\ Iy corresponds to the unperturbed crack.
The middle surface of the plate lies in the plane z = 0 and the coordinate system
(1, x2,2) is assumed Cartesian. Suppose that the thickness of the plate is equal
to 2. The crack is a surface in R? described by the relations zo + ztana = 0,
—1<2<1,0<21 <1+, a=const, 0 <a<a < 5. The number « specifies
the tilt angle of the crack. Let x = (W, w) be the displacement vector of the points
on the middle surface of the plate, with W = W(x) = (u(z),v(x)) the horizontal
displacement along the middle plane and w(x) the vertical displacement.

The strain tensor of the middle surface of the plate is denoted by [12]:

1, . ,
sij(W):§(w,§+w,g), wh=u, w*=wv, i,j=1,2,

where the index after the comma stands for the derivative with respect to the cor-
responding coordinate. The stress tensors are written as [12]:

Jll(W) = Ell(W) -+ kEgQ(W), UQQ(W) = EQQ(W) + kEu(W),

1
Ulg(W) = 0'21(W) = (]. — k)Elg(W), k= const, 0 < k< 5
We assume that the boundary conditions

w
w:g—n:W:O on 0f2 (1)
hold on the outer boundary, with n the outer normal to 0f2. These conditions
describe the rigid clamping of a plate.
Let the subspace H19(Qs) of the Sobolev space H'({)5) comprise the func-
tions vanishing on 9. Similarly, the subspace H*"(Qs) of H?(Qs) consists of the
functions that vanish on 0f2 together with their first derivatives. Put

H(Q5) = HI’O(Q(s) X HI’O(Q(s) X H2’0(Q5).
The nonpenetration condition for oblique cracks can be written as follows [1]:
[v] + |w]tana > [Jw,2 ]| on Ty, (2)

where [V] = V' — V= stands for the jump of V on Iy, while V' = V|F6< and
V- = V|r; designate the traces on the positive and negative banks of the cut Ts (in

accord with the direction of the axis x2). For o = 0 in (2), we obtain the well-known
nonpenetration condition for plates with vertical cracks (see [6-8]). Given parame-
ters & € [—do, do] and « € [—a, o], examine the sets of admissible displacements

K(a,0,9) = {x = (W,w) € H(Qs) | x satisfies (2)}.
For a fixed 6 € [—dp, dp], we consider the energy functional of a plate

1 1
(s, x) = §B5(w,w) + §/aij(W)5ij(W) dQs — /Fx dQs, (3)
Qs Qs
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where F' = (f1, f2, f3) € C*(Q) is a given vector of external forces and the bilinear
form Bs(-,) is defined as

mm@hjﬂwmm&
Qs

with b(w, W) = w,11 W,11 +w,20 W,22 +kw,11 W,22 +kw,22 W,11 +2(1—k)w,12W,12. The
Korn inequality [13]

cww@mms/%wmmmma
Qs

and the inequality obtained by the repeated application of the Poincaré inequality [7]
callwl 20 (a,) < Bs(w, w)

are valid with constants ¢; > 0 and ¢e > 0 independent of w and W. Basing on the
previous two inequalities we establish the equivalence in H(€)s) of the conventional
norm and the norm defined as

{/WAWMAWM%+BWMW}% (1)

Qs

The equilibrium problem for a plate whose solution satisfies (1) and (2) can be
stated as the following minimization problem for the energy functional on the set of
all admissible displacements:

in  II(Qs, X). 5
certan oy 105 X) ®)

As is known, for fixed & € [—dg,do] and o € [—ap, ], there exists a unique solu-
tion x§ to (5) [1]. Moreover, (5) is equivalent to the variational inequality (see [1]):

By (wg,w—wg) + / 01y (W) i (W — W) d2s
Qs
z/F@—ﬁwm,ieK@&%) (6)
Qs

Note that if a solution to the variational inequality (6) is sufficiently smooth
then the problem is equivalent to the differential statement (see [1]):

—045,; = fi inQs, =12,
A%w = f3 in Qs,
[o22(W)] = [t(w)] = [m(w)] =0 onTj,
op(W)tana + t(w) =0, o012(W) =0, —022(W) > |m(w)| on T},
[v] + |w]tan o > |[w,2]] on Ty,
(—o22(W) — m(w))([v] + [w] tan & + [w,2]) =0 on Ty,
(—o22(W) +m(w))([v] + [w] tan o — [w,2]) =0 on Ty,
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where ¢(w) and m(w) are defined on I's as follows:

0 0%w 0%w
t(w) = 92a (Aw +(1 - H)a—x%) m(w) = kAw + (1 — /Q)a—x%
The derivative of the energy functional with respect to the perturbation parameter ¢
of a crack for the problem (5) is written as (see [2]):

oy AI(Qs,x8) | T, 1) — (0, X§)

- _%/971 ((u&lf — (08a)” + %(1 — k) ((vg)" ~ (US‘,g)Q)) d€d
Qo

1
—5/972 (2v8‘,1v8“,2 + (1 + k)vgug, + (1 - k’)“&lugg) d€do
Qo

- / (wg,llp(le + w8‘722P02£ + k(w&llpgz + wg,QQP(le) +2(1 - k)wél,upag) d€do
Qo

+%/9,1 b(wg‘,wg‘) dQO —/(FG),l XS‘ on, (7)

Qo Qo

where
Pl = 29,1 w&ll + 0,11 w&l, pP?= 26,5 w&m -+ 9,22 w&l,

P =0, wiyg + 02 wG 1y + 01205 ;-
The auxiliary function 6§ € C§°(€2) (7) is chosen so that § = 1 in a neighborhood
about x; = (1,0), # = 0 in a neighborhood about zy = (0,0), and 0,2 = 0 on Ts,.
Observe that this function can be used to define some one-to-one correspondence
between the domains 25 and 25 of the form

Yy = I —59(.131,332), Y2 — T2,

where y = (y1,y2) € Qo and (x1,22) € Q5. Moreover, if x(x) € K(a,9d,s) is an
arbitrary function then the function ¥(y), defined as x(y) = x(z), with z = z(y, 9),

belongs to K(«a,0,£). The reverse inclusion also holds. The membership of % (y)
in K(«,0,80) implies that x(x) € K(a,d,s) [2].

3. An Optimal Control Problem

For convenience, a solution to (6) corresponding to the parameter § = 0 is used
below without the subscript 0, i.e. x§ = x®. In accord with the results of Section 2,
G(a, x®) is given by (7) for all @ € [—ag, ag].

Let us state now the optimal control problem: Find o* € [—ayg, ap] satisfying

G(a™,x") = sup  G(a,x"). (8)
a€|—aop,ap]

Theorem. The optimal control problem (8) is solvable.

PrROOF. Let {a,} be a maximizing sequence corresponding to (8). Since the
interval [—ayp, ap| is bounded, we can assume, extracting a subsequence if need be,
that {a, } tends to some number o* € [—ap, ap]. By the lemma proven below, we can
extract a subsequence (preserving the notation) such that o, — o* and y» — x
as n — oo strongly in H(Qg). By strong convergence, this sequence satisfies the
relation

Glam, x*) = G(a™, x*) asn — oo.
Hence, a* is a solution to (8). The theorem is proven.
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Lemma. Let o, — o*. Then there exists a subsequence of {ay,} (we preserve
the old notation) such that

*

—=x% asn— o

Qn

X
strongly in H ().
PRrooOF. Indeed, we have the relations

[ oW )es(w) oo + Ba(w® w®) = [ Fx d, € [ap,a
Qo Qo

which easily imply the uniform estimate
x|l < €,

where C' > 0 is independent of a € [—ag, ap]. In view of the above estimate and
reflexivity of H(€), there exist a subsequence of {x“~} (we preserve the notation
for a new sequence) convergent weakly in H () to a function x as a, — a*.

Prove now that ¥ € K(a*,0,9p). In view of the weak convergence of x*»
to X in H(o), choosing a subsequence if need be we infer that xy*» — x strongly
in Ly(Tp)? and w,5™ — w,§ strongly in Ly(Tp) as a,, — a* (see [14, Theorem 5.19]).
Extracting a subsequence once again if need be we can assume that y®» — x and
w,g" — w,g* a.a. on Iy as a,, — . Therefore, passing to the limit as o, — a* in
the inequalities

[v*"] + [w* | tan oy, > |[w,5™ ]| on Ty,
we derive that
[0] + [w] tan o* > |[w,2]] on Tp.

The latter means that ¥ € K(a*,0,Q0).

Let us verify that for every test function 7 = (W, w) € K(a*,0,80) there exists
a sequence 7® such that 7* € K (o, 0,) and 7% — 7 strongly in H (). It suffices
to examine the functions of the form

A% = (W, &%) = f + (0, D(tan o — tan ), 0).

It is easy to check that the function constructed satisfies the required properties.
Indeed, the inclusion n® € H() is obvious. Let us verify the nonpenetration
condition. By construction, [0%] = [0]+[®w](tan o* —tan &), [@,5 | = [@,2 ], [0*] = [@W]
on Iy. Hence, we infer
[0%] + [W*] tan o = [0] + [W](tan & — tan o) + [@] tan &
= [0] + [w]tano” > [[@2 || = [[@,5 ]| on Tp. 9)
The strong convergence N* — 7 in H () is obvious. Thereby, {7} has the required
properties.
Now we can demonstrate that ¥ = x® . To this end, we insert test functions

of the form A®~ in the variational inequalities (6) with § = 0 corresponding to a,,
n=1,2,..., and pass to the limit as n — oo. In result, we see that

Bo(d, ) — ) + / 043 (Weis (W — W) ddy > / F (i — §)dS%,
A o (10)
i = (W, D) € K(a*,0,Q).
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Taking the unique solvability of (10) into account, we have x = x®" . The weak

convergence yields

ll)m O'ij(Wa")Eij(Wa") dQo + Bo(wa” R wo‘")
Qo

= lim [ Fx® dQ = / Fx*dS. (11)
n—oo
Qg Qg

Since the conventional norm and the norm on H(2s) defined by (4) are equivalent,
the last equality implies the strong convergence y*» — x® in H () as n — oo.
The lemma is proven.

10.

11.

12.
13.
14.
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SINGULAR SOLUTIONS OF THE (3 +1)-D PROTTER
PROBLEM FOR THE WAVE EQUATION

N. Popivanov, T. Popov, and R. Scherer

Abstract. We study some boundary value problems for the nonhomogeneous wave
equation with three space and one time variables. The problems could be viewed as R*
analogs of Darboux problems in R2. In contrast to the planar Darboux problem the four-
dimensional version is ill-posed, since its homogeneous adjoint problem has infinitely
many classical solutions. Thus, in the framework of the classical solvability the problem
is not Fredholm. Alternatively, it is known that for smooth right-hand side functions,
there is a uniquely determined generalized solution that may have strong power-type
singularity at one boundary point. This singularity is isolated at the vertex of the
characteristic light cone and does not propagate along the cone. In this article we give
a general existence result and find a priori estimates for singular solutions. A lengthy
reference list is appended.

Keywords: wave equation, boundary value problems, generalized solution, singular
solutions, propagation of singularities, special functions

1. Introduction

We study some boundary value problems for the wave equation in R* that were
proposed by Murrey Protter in the 1950s. Consider the wave equation with three
space and one time variables

Uz, + Ugoxy + Uggzs — Utt — f(x7t) (1)

for (z,t) = (z1, 72, 73,t) € R* in the domain

Q={(z,t):0<t<1/2, t <[22+ 23+ 22 <1t}

This domain is bounded by the two characteristic cones

Sy = {(a,8): 0 <t <1/2, \/mzl_t},
Sy = {(a,t) 1 0 <t <1/2, \/m:t}

Yo ={t=0, y/aI + 23 + 23 < 1},

centered at the origin O; i.e., x = 0 and ¢t = 0. The right-hand side function f of (1)
satisfies some smoothness conditions in 2 that will be fixed later. We will study the
following BVPs:

and the ball

N. Popivanov and T. Popov were partially supported by the Bulgarian NSF Under Grant
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Problem P1. Find a solution of (1) in ) satisfying the boundary conditions
P1: u|20 :0, u|21 =0.

Problem P1*. Find a solution of (1) in Q satisfying the adjoint boundary
conditions
P1*: u|20 — 0, ’U,|22 =0.

In this paper we give a general existence result and discuss the behavior of the
generalized solution of Problem P1.

First, we present a brief historical overview here and provide an extensive list of
references. Protter arrived at these problems while examining BVPs for mixed type
equations which describe transonic flows in fluid dynamics. In particular, the clas-
sical two-dimensional Guderley—Morawetz problem for the Gellerstedt equation of
hyperbolic-elliptic type which models flows around airfoils. The Guderley—Morawetz
problem is well studied in the 1950s—see the surveys for the 2-D mixed type BVPs
and the transonic models by Morawetz [1,2]. For example, the existence of weak
solutions and the uniqueness of strong solutions were proved by Morawetz [3], while
Lax and Phillips [4] showed that the weak solutions are strong. In 1954 Protter
[5, 6] formulated for 3D mixed-type equations (with two space and one time vari-
ables) some multidimensional analogs of the planar Guderley—-Morawetz problem.
The assumption was that the methods used to attack the 2D case could be applied
for the multidimensional problems. However, the multidimensional case turns out
to be rather different and the situation there is still unclear. Although, the unique-
ness of the so-called quasiregular solutions is proved by Aziz and Schneider in [7],
there are no general existence results for the Protter mixed-type problems. Even
the question of well-posedness is not resolved completely.

As regards the results for existence or nonexistence of nontrivial solutions of
related quasilinear problems of mixed hyperbolic-elliptic type in the multidimen-
sional case, see [8,9]. About results on BVPs for the multidimensional mixed-type
Lavrent’ev-Bitsadze equation, see [10,11].

In relation to the mixed-type problems, Protter also formulated and studied
in [6] some BVPs in the hyperbolic part of the domain both for degenerated hyper-
bolic equations and for the wave equation—the 3D variants of Problems P1 and P1*.
Later Paul Garabedian [12] gave the statement of such problems in R* and proved
the uniqueness of the classical solutions of Problem P1. Problems P1 and P1* in )
could be considered as four-dimensional analogs of the planar Darboux problems
(or the Cauchy—Goursat problems) for the string equations in a characteristic trian-
gle. Initially, the expectation was that such multidimensional BVPs are classically
solvable for very smooth right-hand side functions. Contrary to this traditional
belief, soon it became clear that unlike the planar Darboux problem, the Protter
problems are ill-posed. In fact, the homogeneous adjoint problem P1* has smooth
classical solutions and the linear space they span is infinite-dimensional. Thus, in the
frame of the classical solvability the Protter Problem P1 is not Fredholm, since it has
infinite-dimensional cokernel. Alternatively, the notion of generalized solution that
may have singularity on X5 was introduced in [28]. In fact, it is known that the gener-
alized solution has singularity isolated at only one point—the origin O. The point O
lies both on the characteristic part of the boundary ¥ and on the noncharacteristic
part ¥, and this case is different from the standard propagation of singularities (see
Hormander [13, Chapter 24.5]). A short survey and comparison of various recent
results for Protter problems are in [14, 15]. In [16] the semi-Fredholm solvability of
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Problem P1 is discussed. According to the classical and singular solutions let us
mention here some results of Serik Aldashev in [10,11,17, 18] and a series of papers
of Khe Kan Cher [19-22] and also the joint papers with his co-authors [23, 24].

Results for the wave equation but with lower order terms could be found
in [25,26]. Regarding results for degenerated hyperbolic equations we refer to
[18,27, 28], and for equations of Keldysh type—to [29]. Some other multidimensional
analogs of the classical Darboux problem are considered in [30-33].

In the present article we give sufficient conditions on the right-hand function f
for the existence of a generalized solution of Problem P1 and discuss its exact be-
havior. On the one hand, we need a priori estimates away from the origin to ensure
the existence of the solution (like in Theorems 1 and 2). On the other hand, our
goal is to study singularity near O. We find upper estimates for the growth the
generalized solution at O in Theorem 2 and Corollary 1, and a lower estimate is
given in Theorem 3.

2. Classical and Generalized Solutions

In order to construct the solutions of the homogeneous adjoint problem P1* we
need in R? the orthonormal system of the spherical functions Y™ (n € NU {0}, and
m =1,...,2n+1). They are defined usually on the unit sphere S? := {(x1, 72, 23) :
x? + 23 + 2% = 1} in spherical polar coordinates (see [34]). Expressed in Cartesian
coordinates here, we can define them by

k
Yfk(arl,arg,arg) = Cnvkj—kpn($3) Im{(a:l -+ i.l?g)k} for k= 1,....,n; (2)
3
2k+1 d Ak
Y5 (21, w0, ) = C"»kd—kP"(x?)) Re{(z1 + iz2)*} for k=0,...,n,
T3

where C,, ;, are constants and P,, are the Legendre polynomials. The Legendre poly-
nomials are defined by the Rodrigues formula as

Pu(s) 1 d

(3]
= g T ™,
k=0

with the coefficients

(2n — 2k)!
27kl (n — k)(n — 2k)!

an 2k — (_1)k

The constants C,, ,,, are such that Y, form a complete orthonormal system
in L(S?) (see [34]). For convenience in the discussions that follow, we extend
the spherical functions beyond S? radially, keeping the same notation Y,™ for the
extended functions, i.e., Y, (x) := Y,"(z/|x|) for x € R3\O.

Let us define, for k£ € NU {0}, the functions

& 2
hi(€,7m) = /s’%(%) ds.
n

Then Lemmas 1.1 and 2.3 from [35] give the following solutions of the homoge-
neous adjoint problem.
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Lemma 1 [35]. The functions
v (1) = |$|_1hn2k2(|$|2+t, |$|2 t)Y,;“(x)

are classical solutions from C>(Q2) N C(Q) of the homogeneous problem PI1* for
neN,m=1,....2n+1and k=0,1,...,[(n—1)/2] — 2.

Actually, the functions vy, here are practically the same as the solutions from
[35, Lemma 1.1]. On the other hand, [16, Theorem 1| suggests that there are no
other linearly independent nontrivial classical solutions of the homogenous adjoint
Problem P1*. Solutions for the homogenous adjoint problem were first found by
Tong Kwang-Chang [39]. Some different representations of the solutions of the ho-
mogeneous problem P1* and the functions vy, are given by Khe Kan Cher [22].

Naturally, a necessary condition for the existence of a classical solution for Prob-
lem P1 is the orthogonality of the right-hand side function f to all vy, (z,t). To
avoid infinitely many necessary conditions in the framework of the classical solvabil-
ity, we introduce generalized solutions for Problem P1, eventually with singularity
at the origin O.

DEFINITION 1 [36]. A function u = u(x,t) is called a generalized solution of
Problem P1 in €, if the following are satisfied:

1) u e CHD\O), ulsno = 0,uls, =0, and

2) we have

/(utwt — Uy Wy — Ugy Wy — Ugy Wy — fw) dadt =0 (3)

!
for all w € C*(Q) such that w = 0 on ¥ and a neighborhood of 3.

Here we find some appropriate conditions for f under which there exists a gen-
eralized solution of Problem P1.

3. Existence of a Generalized Solution

The spherical functions form a complete orthonormal system in Lo(S?), and,
generally, each smooth function f(x,t) can be expanded as a harmonic series
oo 2n-+1
Fla,t) =" (), )Y, (@) (4)
n=0 m=1
with the Fourier coefficients

o= [ 1@oyred. 5)
5(r)

where S(r) is the three-dimensional sphere in © = (z1, z2, 23) variables; i.e., S(r) :=
{x € R® : |z| = r}. In the previous paper [36], the Protter problem was studied
in the special case when the right-hand side function is a finite Fourier sum, while
in [16] for the general case f € C''(f2) the necessary and sufficient conditions for the
existence of bounded solutions were found. In fact, the behavior of the generalized
solution depends strongly on the inner product (with respect to the L2(2) inner
product) of the right-hand side function f(z,t) with the functions v, (z,t) from
Lemma 1. Thus, let us denote by §,, the parameters

Bl = / of o, 8)f (2 ) drdt, (6)

Q
wheren:(),...,l,kJ:O,...,["T*l] andm=1,...,2n+ 1.
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Theorem 1 [16]. Let f(z,t) belong to C1°(Q). Then the necessary and suffi-
cient conditions for existence of a bounded generalized solution u(x,t) of Protter’s
Problem P1 are

/v,’im (x,t)f(z,t)dedt =0 (7)
Q
forallne N, k=0,..., ["T_l], andm=1,...,2n+ 1.
Moreover, this generalized solution u(x,t) € CY(Q\O) satisfies the a priori
estimates
fu(z,8)] < Cllfll oy, (8)
3
D luas @, )] + (e, )] < C(l2* + )7 fll oy, 9)
i—1
where C' is a constant independent of f(x,t).

We turn now to investigation of the singular solution of Problem P1.

In order to formulate a general existence result, let us introduce, for p € R and
k € N, the series

2n+1

> fal )Y (@)
m=1

17575 CH = 001 ) oy + S
2 Ck(Q)

and the power series

oo r2n+1[n/2]
D(s) := Z:l [ Z:l ];) ’ﬁﬁm@ s™.

Obviously, || f;nPt; C*|| > || f;nP2; C*2|| for p; > py and ky > k.
Now we can formulate the main result in the present paper.

Theorem 2. Let f(x,t) belong to C'(Q). Suppose that the series || f;n%; CP||
and || f;n*; C|| are convergent and the power series ®(s) has an infinite radius of
convergence. Then there exists a unique generalized solution u(x,t) € C*(Q\O) of
Protter’s Problem P1 and it satisfies in Q\O the a priori estimates

C _
.ol <cfo( 0 ) e,

Ch
|x| + ¢t

fuz, )] < c[@( ) CfinS )+ ||f;n4;cl||]

3
Z|um,i<x,t>|+|ut<x,t>|<c|x|—2[<1>( G )+f;n6;c°||]

— || + ¢

where C, C1, and Cy are constants independent of f(zx,t).

In these estimates, the singularity of the generalized solution at O is controlled
by the function ®(s), while || f; n?; C*|| bounds the “regular part” of u(z,1).

Let us compare the situation here for the (3+1)-D case (three space and one
time dimensions) with the results of [37] for (2+1)-D Protter Problems. According
to Theorem 5.3 of [37], the sufficient condition for existence of generalized solution
is the convergence of the series

=1 2n
520 U leney + 192 leney) forat=>o, (10



Singular Solutions of the (3 + 1)-D Protter Problem 63

where fi are the Fourier coefficients of the right-hand side which could be viewed as
the analogs of the functions f™ given by (5). The function Iy is the modified Bessel
function of the first kind:

RS o (i)k

k=0

Notice that we have the estimate
Ip(s) <e® for s > 0.

Using the exponential function in (10) instead of Iy, we then get the following result
somewhat weaker than [37, Theorem 5.3]. Suppose that the power series

NOESY (HleLHCO(Q) + HfTQLHCO(Q))n_lSn
n=1

converges for all s. Then for the singularity of the unique generalized solution u(x, t)
for the (241)-D Protter Problem, near the origin we have the estimate

lu(z,t)] < CPy [exp (iﬂ (11)

||

Here, in the (3+1)-D case, note that from the definition of v, in Lemma 1 it
follows that
[V (2, 8)] < Y (@)] < Cin'/?
and so

!Bl?,m‘ < Cin/QHf’rTLnHCO(Q)'

Then, to compare with [37, Theorem 5.3] and (11), we can formulate the next result
that ensues from Theorem 2.

Corollary 1. Let f(z,t) belong to C'(Q). Suppose that the series || f;n%; C?||
and ||f;n*; Ct|| are convergent and the power series

(e’ 2n+1
a(s) = D [ > ||fm|00(9)}5n
n=1-m=1

has an infinite radius of convergence. Then the unique generalized solution u(z,t) €
C1(Q\O) of Protter’s Problem P1 satisfies near the origin the estimate

|u<x,t>|<cq>2( Co ) (12)

|x] + ¢t

where C' and Cy are constants independent of f(zx,t).

4. Construction of Singular Solutions

In the special case when the right-hand side function f is a harmonic polynomial,
the exact asymptotic formula for the generalized solution at O is found in [36]. It
shows that the solution can have only power type singularity. However, in the general
case f(x,t) € C'(Q2) some stronger singularities are also possible. Actually, in [38]
the existence of generalized solutions with at least exponential growth at the origin
is announced. The next theorem could be used to construct other singular solutions.
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Theorem 3. Let f(z,t) belong to C1(Q), while the series | f;n% C°|| and
| f;n* CY| are convergent, and the power series ®(s) has an infinite radius of con-
vergence. Let the numbers o, > 0, p = 0,1,2,..., be such that the series

o(s) :== Z aps?
p=0

converges for all s € R. Suppose that there is z* = (x3, 25, 2%) € R? such that

oo 2p+dk+1

2k
Z Z Pazkﬂff,k perk(x*)ZaP' (13)
k=0 m=1

Then there exists a number 0 € (0,1/2) that the unique generalized solution u(z,t)
of Problem P1 satisfies the estimate

* * * 1
|u(tey, teh, tay, t)| > ¢(2—t)

for t € (0,9).

REMARK. We can find a right-hand side f(x,t) € C*(Q) by choosing suitable
Fourier coefficients f7(r,t) “small enough” so that the required series || f;nP4; C*||
and ®(s) be convergent. At the same time, selecting the functions f that sat-
isfy (13) with larger constants «;, will produce solutions with a stronger singularity.
In accordance with the result from [38], it is possible to obtain an appropriate func-
tion f with constants o, = (p!)~! for all p, and so the corresponding solution has
exponential growth at O.
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STABILITY ESTIMATES AND APPROXIMATE
SOLUTIONS TO A BOUNDARY VALUE
PROBLEM FOR A FORTH ORDER
PARTIAL DIFFERENTIAL EQUATION

K. S. Fayazov and I. O. Khajiev

Abstract. Under study is some initial-boundary value problem for a forth order equa-
tion of mixed type. The problem belongs to the class of strongly ill-posed problems of
mathematical physics. In accord with A. N. Tikhonov’s ideas, we establish conditional
well-posedness of this problem. Involving spectral decompositions and energy integrals,
we prove uniqueness of a solution and its conditional stability on the well-posedness set.
An approximate solution is constructed by the regularization method, and an estimate
of the norm of the difference between the exact and approximate solutions is obtained.
The regularization parameter is calculated from the minimality condition for an estimate
of the norm of the difference between the exact and regularized solutions.

Keywords: mixed type equation, ill-posed problem, a priori estimate, uniqueness, sta-
bility, well-posedness set, regularization

Consider the equation

Otu(x,t) . 0?u(x,t)
ot 0x?
in the domain Q ={-1<z <1, z#0, 0<t<T}

sgn x =0 (1)

Problem. Find a function u(x,t) satisfying (1) in 2, the initial conditions

%tow(@, j=0,1,23 -1<z<1, (2)

the boundary conditions
u(—1,t) =u(l,t) =0, 0<t<T, (3)

and the gluing conditions
u(=0,t) = u(40,t), ug(—0,t) =uz(+0,t), 0<t<T. (4)

The ill-posed boundary value problems for model differential equations were
examined by many authors, in particular, by Carleman, Hérmander, Nirenberg,
Lavrent’ev, Landis, Jon, Levin, Krein, et al.; and for operator-differential equations,
by Krein, Levin, Fayazov, and some other authors.

The problem (1)—(4) is Hadamard ill-posed. In this article we study the condi-
tional well-posedness of (1)—(4) and construct an approximate solution stable under
changes of data on the well-posedness set. In Section 1 an a priori estimate for a so-
lution is derived, and the uniqueness of a solution and conditional stability of (1)—(4)

(© 2015 Fayazov K. S. and Khajiev 1. O.



68 K. S. Fayazov and 1. O. Khajiev

are proven in Section 2. In Section 3 the regularization method is applied to con-
struct an approximate solution and an estimate of the difference between the exact
and approximate solutions is obtained. A formula for the regularization parameter
is derived from the optimality condition for the estimate.

Gevrey’s articles were the first devoted to forward-backward parabolic equa-
tions. The solvability theory of boundary value problems for these equations was
developed in the articles by Tersenov, Nakhushev, Egorov, Kislov, Pyatkov, Popov,
and many other authors. The mixed type equations are studied in the articles by
Bitsadze, Salakhitdinov, Vragov, Kozhanov, Pyatkov, et al. (see [1,2] and the bib-
liography therein). The ill-posed problems are treated in [3-5].

1. An A Priori Estimate
In what follows, we use properties of eigenfunctions of the spectral problem
sgnzX"(x) + AX(z) =0,
X(-1)=X(1) =0, ()
X(-0) = X(+0), X'(-0) = X'(+0).

Let {X, }%°, and {X, }2°, be the eigenfunctions of (5) with positive and nega-
tive eigenvalues )% and A\, such that the sequences )% and —A; are nondecreasing.

Note that
Sinhw/)\fsin\/)\f(l —z), 0<z<1,
X (z) =
sinw/)\fsinh )\f(l +x), 0<z<1,
where :l:)\f = p2, k= 1,2,..., with uj a positive root of the equation tany =
— tanh p.

Denote by (u,v) = f_ll uv dx the inner product on La(—1,1), ||ul|? = (u,u),

]-7 kz]?

+ +) _
(sgnzX; ", X7°) = 0kj, Ok = { 0. k4

Let P* be the spectral projections defined by the equalities

Pty = Z(sgn zu, XE)XFE.
k=1

In accord with [2], we have
(P =P )u=u, (sgnz(P"—P7)u,u) = [ullg,

(sgn zP*u,v) = (sgnzu, PTv), w,v e Hy = Ly(—1,1),

lu(z, )17 = > _{I(sgnaule, ), X;))* + |(sgnwu(, t), X)) P} (6)
k=1

In accord with the results of [2], the eigenfunctions of (5) form a Riesz basis for Hy
and the norm (6) in Ly(—1; 1) is equivalent to the initial norm.
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By a generalized solution to the boundary value problem (1)—(4) we mean a func-
tion u(x,t) such that u(z,t) € (C[0, T|; L2(—1, 1)),

1
//u(xvt)(sgn xv;fttt + wa) dxdt
0 -1

T 1
- / / sen 2(ip3(2)V (2, 0) — 92 (2)Vi (2, 0) + 1(2) Ve (&, 0) — o (2) Vi (2, 0)) dvdlt
0 -1

for all V(x,t) € Wi(Q), V(x,T) = Vi(2,T) = Viu(z,T) = Viu(z,T) = 0, and
V(-1,t) =V(1,t) =0.
Assume that a solution to (1)—(4) exists and is representable as

ula,t) = ur (X + D up ()X,
k=1 k=1
where
1
wi(t /sgnxuxt)Xi( )dz, k=1,2,3,....
21
As is easily seen, the functions u;; £(t) for all k = 1,2,3,... solve the problems
{ {uk (t) }eere — Nkuk( ) =0, (7)
uy (0) =@, {uy (0)}e = <P1k> {ug (0} = @5, {ug (0} = @3,
{ {ug, (6)Yeree + pRug (1) = ®)
uy (0) = wo,, {uy (0)}f 1,0 1ug (0) e = 9,5 {uy (0)}enr = @3, ,
where

1
@ﬁ = /sgna:goj(x)in (x)dz, j=0,1,2,....
21
Lemma 1 [6]. A solution to the equation ¢"(t) — 0¢(t) = 0 (0 < t < T)
satisfying the conditions ¢(0) = p and ¢'(0) = q meets the estimate
$*(t) < (p° +18)) T ($3(T) + 13T T — 4,
where 0 is a constant and ¢ = $(6p® — ¢%).

Consider (7) and introduce the notations

1d2“$719+ + ot 9t + gt gt
T i B Vp = U T U

Some transformations lead to the following:
{ogdee — vy =0, v (0) = @o, +py, 0, {og (O} =01, + 13 05, (9)
{wi b+ mwf =0, wi(0) =g, —py e, {wi (0} =), —py s, (10)
By Lemma 1, solutions to (9), (10) satisfy the estimates
{of 32 < {uf O)F + o DT ({of ()} + g DT T — Jaf |,
{wy (0 < (g ) + 18D (g (D) + 18 )T — 5],
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2 2
where az = 0.5(,uk{vlj(0)} - {U;:(O)}%) and 5; = 0.5(,uk{w,j(0)} + {w,j (0)}%)
Note that u; = 0.5(v; + w; ) and {u; }? < 0.5({v; }* + {w; }’). In this case

e?t(Tft) 9 % ) L
(< = (O +ladh) " ({0 (1) + ol (OF o)

g O 18D T ({usz - (T + wm) T). (1)

2
i
Proceed with an estimate for a solution to (8). Consider the equation

d*h
ar —p?h (12)
for 0 < t < T with the conditions
d’h
—_— = f; 1 =0,1,2,... 1
dtJ o fj7 ] 07 » < I ( 3)
where p is a constant. Rewrite (12) as
(8,5 — Tl)(at — Tg)(at — 7‘3)(8,5 — ’/’4)h = O, (14)
where
V2
ro=l4il, ry=—l+il, ry=—l—il, ra=1—il, [= T“

and rj, j = 1,2, 3,4, are the roots of the equation r* + p? = 0.
Equation (14) can be rewritten as the system

(O —ra)h =,
a - - )
(O —r3)v =W (15)
(O — ro)w = 2,
(0 —r1)z=0.
Let z(t) be a solution to the equation
zp —r1z = 0. (16)

Obviously, it is representable as z(t) = x(t) +iy(t), where x(¢) and y(t) are solutions

to the system
{ Ty = l(iC - y)7

ye =z +y).
As is easily seen, z(t) satisfies the estimate

20)° < (1207 ((T)) T,
where |2(¢)|? = 22(t) + y(t). In this case (14) yields |z(¢)|* < 71(¢), with
Y (t) = P fol* + 12 a1 + plfol* + 1 f*)' =7
X (P [R(T)[* 4+ w2 lhe(T)* + plhee(T) + [haae(T)) T
Let w(t) be a solution to the nonhomogeneous equation

wy — kow = 2, (17)
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which is representable as
w(t) = w(t) +w(t),

where w(t) is a general solution of the homogeneous equation and @(t) is a particular
solution to (17). Since w(t) = Z(t) + ig(t), we have

{~ = —U(T+7) +a,
g =T —7) +y.

Obviously, a particular solution to (18) is representable as

(18)

slt

¢
/ Vsin I + y(7) cos I7)e "V dr
0

in it
+—SH; / (z(7)sinlr — y(7) cos lT)el(T*t) dr,

0
! t
inlt
y(t) = —SH; /(a:(T) sin i -+ y(7) coslr)e! "= dr
0
l t
—COS t/(x(r) sin it — y(7) cosit)e' ") dr.
0
We conclude that
t t

or

in this case

1)+ (t)? < AT / (a(r)? + y(r)?) dr,
0

LB = 3(0)? + ()2 <AT [ |2(0) dt.
The function w(t) satisfies the estlmate

Sie

w(®)* < (lw(O)*) 7 (jw(T)]*)
Hence,
w(®)[* < ([w(O)*) 7 (Jw(T)]* + [BT)*)T + |B(T)]
From (15) it follows that |w(t)|* < ¥2(t), where

t

Yo (t) = (W21 fol” + plfi? + [ o) 7T

T

x (;ﬂhmf kP D 27 [0 dt)_ Lar

0

Y1(¢) dt.

N+
O\H
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Similar arguments for solutions to the equations vy — rsv = w and hy — rq4h = v
validate the estimates

o)1 < (v (Ju(D)[* + [5(T)[*)

2 2\1— 4 2 7 2 7 2 (19)
IROF < (IRO)]") T (|R(T)]” + [W(T)[) ™ + |h(T)]7,

where

T T
[5(T)? < 4T/|w(t)|2dt, \W(T)|? < 4T/|v(t)|2dt.
0 0

From the above we infer

(&) < 73(t),
T

t T
hOP < (fof?)~ (|h<T>|2 4t [l dt) ar [ a,
0 0

where
T B T
+ T
va(t) = (ul fol” + |J“1|2)1_T(M|’7«(T)|2 + |he(T)? +2T/ dt) +4T/72 t) dt(t
0 0
Thus, a solution to (8) satisfies the estimate
T t T
_ 2.1t _ 2 T
g () < (g, [2)! T(m @ 47 [ 25,0 dt) [ a0
0 0
where
_ 2 _ 2.1t
Y3, (8) = (g, | + e 1)
T N T
_ 2 _ 2 T
x(muk O + g (27 [ m(t)dt) ar [
0 0
_ 2 _ 2 _2\1—-%
Y2, (t) = (ileg |” + meler ™+ lea |7) T
T N T
_ 2 _ 2 _ 2 T
x(uim () + el (0}, + o (DY, o+ 27 [ m(t)dt) ar [ @ar
0 0
’ylk(t) -

S

3 — 2 2 — 2 — 2 — 2\1-
(uileg, )™+ miler |” + prles, |+ les, )

2 _ 2 _ L
x (it uy, ( )W + pil{ug ()}, + sl {ug, (D)}, 17+ Hug (1)}, )T
Here £k =1,2,..

2. Uniqueness and Conditional Stability Theorems
Introduce the notations

LR () ()

- <m
dt’
7=0
and put

loo@lls = > 13 ({eg ) + {05, ), @)z = Zu e ¥+ {en ), (21)
k=1

2 ()

||1:Zuk<{@k}2+{so;k}2>, lps(x Z{@;}%{mz). (22)
k=1
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Theorem 1. Let a solution u(z,t) € M to (1)—(4) exist. Then it is unique.

PROOF. Let ui(x,t), ua(z,t) be two solutions to (1)—(4) with the same data.
The function u(z,t) = ui(x,t) — uz(z,t) is a solution to (1)—(4) with the zero data.

Since
= 2 o=, _2
lul, ) =D Jud ™+ > fug |
k=1 k=1

(11) and (20) imply that 3°°  Jur|* + 2%, uj|> < 0. Therefore, |u(,t)[lo < 0
and so u(x,t) = 0, or up(z,t) = us(x,t) for all (z,t) € Q.

Theorem 2. Let a solution u(z,t) € M to (1)—(4) exist. Assume that
lo(x) = wo. ()]s <&, [[er(x) —pr.(2)]2 <,
lp2(2) = pa. (@)1 <&, [[ws(x) —ps.(2)]o <e.
Then every solution to (1)—(4) for (x,t) € Q satisfies the inequality

Hu(xvt)HO < w(Evm)v

Tt t 1/2
where w(e,m) = inft{(2(8€2)TT (m? +5)Te2T=t) 1 5) 1.

PROOF. Assume that a solution to (1)—(4) exists, while (21) and (22) hold.
Consider the difference
U(z,t) = u(x,t) — ue(z,t),
with u(z,t) and uc(z,t) solutions to (1)—(4) with the exact and approximate data,
respectively. The function U (z,t) is a solution to the equation

0*U (w,t) n 02U (z,1)
ott Ox?
in 2 satisfying the initial conditions
U(2,0) = ¢o(@) = po. (2),  Us(w,0) = p1(x) — g1, (x),

Un(2,0) = p2(2) = @2.(x), Usnu(2,0) = @3(2) — p3e(x), —1<ax <1,

the boundary conditions
U(-1,t)=U(1,t) =0, 0<t<T,
and the gluing conditions
U(=0,t) = U(+0,t), Uy(—0,t) = U,(+0,t), 0<t<T.
A solution to this problem satisfies the inequality
e e2t(T—t) Tt

DU < == 2 (w0 gD T (U (DY + u {U (DY + o))
k=1 k=1

+{wp Y + 180T (UL (MY + u (U (DY + 180 ),

=0

sgnx

where
oo ) 0o ) ,
> w03 = (ed, — @0, +1x (03, —03,.)) < 4%,
k=1 k=1
oo fe'e) )
Sl =053 lm{ol 0 — {o (0)}] < 4%,
k=1 k=1

o0 oo

doAwl ) <4 YA <4t YUY UL @))) < m?
k=1

k=1 — k=1

Sl
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Simple transformations lead to the inequality

i{Uﬂ* < (862) T (m? + 4e2)F 2T D),
=1

Similarly, the expression >, {U; }? is estimated as

T + T
[e’e] . T
S U@ < () (m2 + 4T/73k5 (m. 1) dt) + 4T/73,% (m, 1) dt,
k=1 0 0
where

T . T
Yo (m,t) — (262)1- % (m Lor / Yor (m, 1) dt) 4T / ou. (m, 1) dt,
0 0

T t T
B T
o (m, £) — (362)~ F (m2 o7 [, (m) dt) AT [y oty
0 0

T (mt) = (4! F (m?) T

T
s max{452,4T/’ygk5 m,t) dt}
0

U (2, 0|12 < 2(8¢2) T (m? 1 5)Fe2T=0)

Let

In this case

Hence,
|U(,1)|| < w(e,m),

where
1/2

w(e,m) = inf{(2(8¢%) T (m? + §)TeT=0) | gy Ty

3. Approximate Solutions

Without loss of generality, we assume that 1 (x) = 0, p2(x) = 0, and @3(z) = 0.
A solution to (1)—(4), if existent, is representable as

oo + 4
u(w,t) =3 (S”;”“ (VEwt) + cos(ﬁm)x,j(x)
k=1

+ i (%k cosh (@t) cos (\/%t»)fk (z),

k=1

where

1
go?fk = /sgnxgog(x)X,f(x)dx, k=1,2,....
1
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The approximate solution is defined as

N + +
uN (z,t) = Z( Ok cosh(y/uxt) + cos(\/_t)> L (z)

k=1

o0
— HE Mk -
+ Z (Sﬁok cosh (1 / 7t> cos (1 / 7t>>Xk (z),
k=1
where N is an integer parameter of regularization, and an approximate solution with

approximate data as

o oo

N
uNs(x,t)— ( Oke cosh(y/upt) + ke cos(\/_t)) (x)

1 (w o (1) eos((/'51) ) i 0.

1
gooiks :/sgnxgoog(x)X;t(x) de, k=1,2,....
21

Let |lwo(z) — @o.(x)]]3 < € and v € M. Estimate the difference

Mg

Jr

>
Il

where

lu —u™ello < flu = uMo + [lu™ — w™[lo. (23)

The second term on the right-hand side of (23) is estimated as

N 2
I =1 = 3 (560, = 0,.) co(uTmD) + 505, — 3, cos( TR0 )

k=1
+Z ( — ¢ ) cosh (\/%t) cos (\/%0)2
kicosh (VAR (e, — ©5,)" + (pg, — @0,.)") < cosh®(Vant)e?.  (24)

Consider the first term on the right-hand side of (23) taking it into account that
u € M. We have

o0 o0 B 9
[T LR S S T
k=N-+1 k=N+1
The relations (11) and (20) yield
lu—u™[§ < o*(m, N), (25)
where
oo o oo T
2 2
2 = (Y arosmten)) T (e 3 osmde) ) 7=
k=N-+1 k=N+1
o 9 1__ %
+( Z {@ok}) ( +4T/ Z V3, (T dt) +4T/ Z V3, (L
k=N-+1 k=N+1 k=N+1
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and o(m,N) — 0 as N — oo. In view of (24) and (25), from (23) we obtain that
lu — uNe||op < cosh(y/mint)e + o(m, N).

As € — 0, there exists a choice of the parameter N such that cosh(y/nt)e +
o(m, N) tends to zero. Indeed, if

w(t,e) = i%f{cosh(\/Wt)s +o(m,N)}

then we can show that
lir% w(t,e) = 0. (26)

E—r

Assume that § is sufficiently small. From the equality limy_o, o(m, N) = 0 it
follows that there exists N(§) such that o(m,N) < I for all N > N(§). Put
n(0) = infy>n(s) cosh(y/unt). If e < %%, then w(t,e) satisfies the inequality
w(t,e) <6, which proves (26).
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ON THE CARDINALITY OF A FINALLY COMPACT
T,-SPACE OF COUNTABLE PSEUDOCHARACTER
P. V. Chernikov

Abstract. A. V. Arkhangel’skil posed the following problem: Estimate the cardinality
of a finally compact Ti-space X of countable pseudocharacter. We obtain such an
estimate; namely, we prove that |X| < 8, where 3 is the first measurable cardinal. The
estimate is sharp.

Keywords: countably complete ultrafilter, finally compact space

1. Preliminaries. A topological space X is called finally compact if each finite
covering of X has a countable subcovering of this space.

A topological space X is said to have countable pseudocharacter if each point
in X is representable as the intersection of countably many open sets.

A ultrafilter D over a set A is called countably complete, if (7, A; belongs to D
forall A; € D,i=1,2,....

The cardinality of a set X is called a measurable cardinal if there exists a non-
trivial countably complete ultrafilter over X.

The following problem is formulated in [1, p. 34]: Estimate the cardinality of
a finally compact T}-space of countable pseudocharacter.

At the beginning of the 1980s, I. Juhasz and P. V. Chernikov proved indepen-
dently that if X is a finally compact Tj-space of countable pseudocharacter then
|X| < B, where 3 is the first measurable cardinal [2, p. 31; 3]. Juhasz stated this
without proof. The author’s proof is contained in the rare article [3]. We will provide
this assertion with a proof, so solving the above-formulated problem.

Below we will need

Lemma. Suppose that A is an arbitrary nonempty set, and D is a countably
complete ultrafilter over A, while X is a finally compact T}-space of countable pseu-
docharacter, f € X“. Then there exists a unique point xo € X such that, for every
neighborhood V' of xy,

{i: fi) eV} eD.

PROOF. Suppose that, for every z € X, there is a neighborhood V,, such that
{i: f(i) € V} ¢ D. The space X is finally compact, and so we can refine a countable
subcovering {V,, }2° ; of the covering {V, },ex of X. Since

Ufi:re) eve,} =4,
n=1

there is a number m for which {i : f(i) € V4, } € D; a contradiction. Thus, the
existence of xq is established.

(© 2015 Chernikov P. V.
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Prove uniqueness. Suppose that there exist two different points z1, x5 € X with
the above property. We have

{xj}: magw J=12,
n=1
where o7 are open subsets in X (n =1,2,...). Consequently,
Aj=A{i: fi) ==} = ({i: fi) €eol} €D, j=1,2.
n=1

Take ig € Ay N Ay. Then f(ig) = x1, f(io) = x2; a contradiction. The lemma is
proved.

The point g is called the D-limit of f € X4 [4]. Following [4], we denote this
point by D-lim f.

Theorem 1. Let X be a finally compact T}-space of countable pseudocharac-
ter. Then |X| is a nonmeasurable cardinal.

PROOF. Let D be a countably complete ultrafilter over X and let id : X — X
be the identity mapping. Put x¢ = D-limid. By hypothesis, there exist open sets
on, n>1,in X such that {zo} = .~ 0. Foralln > 1, we have o,, € D; therefore,
{zo} € D;i.e., D is a principal ultrafilter. The theorem is proved.

Thus, if X is a finally compact Tj-space of countable pseudocharacter then
| X | < B, where (3 is the first measurable cardinal.

This result was known earlier in the case when X is a regular finally compact
space of countable pseudocharacter [1, p. 34; 5, Chapter IV, Problem 119].

REMARK. Juhasz proved in [2] that, for every set Xo, |Xo| < 8, there exists
a finally compact Tj-space X* of countable pseudocharacter such that | Xo| < | X*| <
B. This implies that the (above) estimate |X| < 3 is sharp.

2. Focus on the convergence of D-limits.

Theorem 2. Suppose that A is an arbitrary nonempty set, and D is a count-
ably complete ultrafilter over A, while X is a finally compact T}-space of countable
pseudocharacter, {f,}5°, C X4, f € X4, For the sequence {D-lim f,,}3°; to
converge to a point D-lim f, it is necessary and sufficient that

S={i€A: lim f.(i) = f(i)} € D.

PROOF. Necessity: Suppose that the sequence {D-lim f,,}3° ; converges to D-
lim f. Put a, = D-lim f,, n > 1, ag = D-lim f. There exists a countable family of
open sets {o7}%°; in X such that

{an} = ﬂaZ (n=0,1,...).
k=1
We have
M, ={i€A: fu(i)=an} = ({i€c A: fa(i) €0f} €D, n>1,
k=1

My={i€A: f(i)=a} = [{i€ A: f(i) € 0}} € D.
k=1
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Let M ="y M, € D. If iy € M then
fn(ZO) = ap — ag = f(l())

Therefore, S D M, and hence S € D.

Sufficiency: Suppose that S belongs to D. Let us show that then the sequence
{D-lim f,,}2° ; converges to D-lim f. Put a, = D-limf,, n > 1, ap = D-lim f.
There exists a countable family of open sets {V;"}7°; in X such that

{an} = ﬂ Ve o (n=0,1,...).
k=1
We infer
Mn:{ieA:fn(i):an}:ﬂ{iEA:fn(i)Ean}EDa n>1,
k=1

o0

Mo={i€A: f(i)=a} = ({i€ A: f(i) € W} € D.
k=1

We also have

M:ﬂMneD, SNM e D.
n=0

If ip € SN M then {D-lim f,,}3°; converges to D-lim f. The theorem is proved.
The convergence of D-limits is also considered in [6, 7].
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THE METHOD OF LAGRANGE MULTIPLIERS
FOR SOLVING A MODEL CRACK PROBLEM
A. V. Zhiltsov and R. V. Namm

Abstract. We consider a method for solving a model crack problem constructed from
modified Lagrangian functionals. The weak lower semicontinuity of the sensitivity func-
tional is proved. Basing on the proven property, a dual method for solving the model
problem is constructed. The results of numerical computations are given.

Keywords: model crack problem, Lagrangian functional, duality method, sensitivity
functional, saddle point, convex programming, minimization, numerical experiment

Introduction

The classical approach to describing the problem of the equilibrium of an elastic
body with a crack consists in that boundary conditions in the form of equalities on
the faces of the crack are given. Many works are devoted to the study of such bound-
ary value problems. At the same time, it is well known that, from the standpoint of
applications, the obtained linear models have an obvious defect: the opposite faces
of the crack can penetrate each other.

The monograph [1] deals with a more complicated model, in which the faces of
the crack cannot penetrate each other. The mutual nonpenetration of the faces of
the crack is attained by defining nonlinear boundary conditions on the faces.

Analysis of similar problems can be found in [2-6]. Various approaches and
tricks are applied for their solving there; numerical computations are also given.

In this article, we consider the possibility of applying modified Lagrangian func-
tionals to solving a crack problem with mutual nonpenetration. In the general case,
solutions to such problems are just H'-smooth, which does not make it possible to
prove the existence of a saddle point for the Lagrangian. However, we can prove
that if the dual problem is solvable then an Uzawa-type algorithm converges to the
solution in the functional. For the classical Lagrangian functionals, the solvability
of the dual problem does not guarantee that.

1. The Modified Duality Scheme

Consider the problem of equilibrium of a membrane containing a cut on whose
faces nonlinear boundary conditions are given |1, p. 58]. We assume that Q C R? is
a bounded convex domain with boundary I', while v C € is a continuous nonclosed
curve without self-intersections (for definiteness, we consider the case when 7 is
a rectilinear crack parallel to the axis 2). Put Q, = Q\7.

It is required to find a function u in the domain €2, such that

—Au=f in§,,
u=0 onTl, (1)
[u] >0, [ug,] =0, ug <0, ugfu]=0 on-~.

(© 2015 Zhil'tsov A. V. and Namm R. V.
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Here f € Lo(?) is a given function; ug, = g—;‘z is the derivative with respect to
the normal to the crack; [u] = u™ —u™ is the jump of the function u on v (at every
point = € v, the function takes two values: u™ and u~ corresponding to the top and
bottom faces of the crack).

Let

HE(Q,) ={ve H(Q,):v=00onT}.

Problem (1) corresponds to the problem of the minimization of the energy functional

1
J(v) = 3 / |Vo|? do — /fvda: — ?éi}%’
Q, Q,

K ={veH Q) [v] >0ae. on~}.

(2)

Given m € La(v), introduce the set
Kpn={ve HE(Q,) : —[v] < m ie. on 7}

If m is bounded below then K,, is nonempty. But if m € Lo(y)\H'/?(v) is not
bounded below then K, can be empty.
Given m € La(v), define the sensitivity functional

inf J(v) if K, # 9,
x(m) = {

veEK,,
+00 if K,, = @.

Its effective domain domy = {m € La(7) : x(m) < +oc} is a convex nonclosed set
in La(7y); moreover, dom x = La(7).
Under the condition that m € dom x, by the coerciveness of 1 J(v), the problem

1
J(v) = §/|Vv|2da: - /fvda: — vrgl}i{n ,
Q. Q, " 3)

K = {v € H Q) : —[v] <m ae. on v}

has a unique solution which we will denote by u,, = argmin_,<,,, J(v). Then, by
definition, x(m) = J(um), and x(0) = inf_j, <o J(v) = J(u).

Show that x(m) is a convex functional on dom x. Suppose that m’,m” € La(v)
and x(m') = J(@), x(m") = J(v"). We have

—[U/] < m/, _[U//] < m'.
Multiplying the above inequalities by (1 — A) and A (for 0 < A < 1), and summing
up the results, we infer
—(1 =N =A< @ =Nm +xm”, A€ (0,1).

Then

X((T=X)m' + xm”) = J(v)

_[D]S(l—il;\l)f.m’+)\m//
< J((]- - )‘)[’Ul] + )\[v//]) < (1 _ )\)J(v’) + )\J(’U”)
= (= Ax') + A"

Lemma 1. If {u;} is a bounded sequence in H*($2,) then {|u;|} is a compact
sequence in Lo (7).
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PROOF. Assume that « can be extended to the
intersection with the exterior boundary I' so that Q2
is partitioned into two subdomains 2’ and ", with
Lipschitz boundaries Q" and 0Q" respectively and,
moreover, v~ = 9Q" N~y and v~ = Q' N~ (Fig. 1).
The embeddings H' (') ¢ H/?(0Y) ¢ HY?(y™)
and HY(Q") c HY?(9Q") ¢ HY?(y*) are contin-
uous; hence, the following estimates for the norms
hold:

[u'll 1723y < Crlle ()

Fig. 1 " | g2 (yy < Collw”|| g1y,

where «’ and u” are the restrictions of some function u (possibly taking different
values on v~ and vT) on € and Q" respectively.
Summing them up the squares of these inequalities, we get

6" a2+ 1 sy < Call sy + Cill sy €1, Ca >0,

or else ||U+H%11/2(7) + ||U7H%11/2(7) < max{clch}”U”%[l(Qv)-
From the well-known inequality [|u — v[|% < 2(|lullk + [Jv[|%) we infer

+

_ 1 _
6 2y + 18 By 2 500" =0 Brasagy

Here, on the right-hand side, we have obtained the norm of the jump of the function.
Thus, [[[ulll g1/2(4) < Cllullg(e,), where C = \/2max{Cy, Ca}.

This means that if {u,} is a bounded sequence in H'(£2,) then {|u;]} is a bound-
ed sequence in H'/2(7). The space H/?(v) is compactly embedded in Ly(v), which
implies that {|u;]} is a compact sequence in La(y). O

It is necessary to clarify that [u] € Hééz('y). The norm in Héf (7y) is defined as

follows: Y

90y = ol + 1l
where p(x) = dist(z, dv) (see [1, p. 53]).

Theorem 1. The sensitivity functional x(m) is weakly semicontinuous on Lo (7).

PROOF. Since x(m) is convex, for proving the theorem, it suffices to show that
it is lower semicontinuous (in norm-convergence) in Lo(7y). Take an arbitrary conver-
gent sequence {m;} C La(7); let M = lim; o, m;. The sensitivity functional x(m)
is lower semicontinuous if the following are fulfilled:

(1) lim x(m;) = +oo for m ¢ dom x;

71— 00
(2) lim x(m;) > x(m) for m € domx.
1—00
Consider the two cases consecutively. In proving the theorem, we may confine

exposition to a sequence {m;} from the effective domain x(m), m; € dom ¥, since,
outside the domain, the functional takes the value +o0o and the inequality of lower
semicontinuity holds.
1. Let m ¢ dom x. Consider the sequence {u,,, }, where u,,, = argmin . K, J (v).
Prove that lim; o ||tm, || 51 (0,) = +00. Suppose the contrary, i.e., suppose that
a sequence {u,,,} has a bounded subsequence. Assume without loss of generality
that {uy,, } is itself bounded in H'(2,). By Lemma 1, {|u,,|} is a compact sequence
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in La(7y). Let t € Héé ?(~) be a weak limit point of this sequence which, without loss
of generality, we will assume to be the weak limit. Then {[u,;]} converges to ¢ in
the norm in Lo (7).

Since m; — ™ in La(7y) and uy,, — ¢ in La(7), the condition —[um,,] < m;
implies that —t < m, and this means that K7 # @ or m € dom x. The obtained
contradiction shows that lim; e [|tm, || r1(q,) = +00.

The coerciveness of J(v) yields

lim x(m;) = lim J(tp,) = +oo.

11— 00 11— 00

2. Suppose now that m € dom x. From the sequence {m;} extract a subsequence
{m;} C {m;} for which
lim x(m;) = lim x(m;).

J—roo i—00

As above, consider the sequence {tu,,}, where u,,; — argmin, K, J(v).

If the sequence {u,,} is not bounded in H'(€2,) then, by the coerciveness of
the functional, J(u,,) — 400, and then lim;_, x(m;) = +o0, and the desired
inequality of lower semicontinuity holds.

In the case when the sequence {uy,,} is bounded in H*(Q,), again argue as in
the first part of the proof and obtain —t < .

Let @ = argming,;_; o, , J/(v). We have

N ~
T(tm,) — (@) = /|Vumj|2dQ /fu 9 /|Vu|2dQ+Q/fudQ

/|Vu+ U, — ) |2dQ——/|V |2dQ — /f
/VuVumJ—&)dQJr—/Wumj— )2 dQ — /f

- <@7 [umj - /|V Um; — |2 dQ

where

©,[o]) / Vv do - / Fod€;

Q, Q,

moreover, © € H0—01/2( ) [1,7].
Since {[um,]} converges weakly to ¢ in HO/Q( ), by the uniqueness of the weak
limit, we infer
lim (O, [um; —4]) =
J—00
Therefore, we have the estimate
im J(um,) > J(@) > x(m);
Jj—oo
consequently,
lim x(m;) > x(m). O

j—o0
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In H'(2,) x La(7), define the modified Lagrangian functional

Mo,) = I0) + 5 [ (@ rlol))? = ) do
8!
where 7 = const > 0, (I — r[v])" = max{0,1 — r[v]}.
DEFINITION 1. A pair (v*,1*) € H'(Q,) x La(7) is called a saddle point of the
functional M (v,!) if the two-sided inequality

M(v*1) < M(v*,1*) < (v,1%), (v,1) € H'(Q,) x La(y)

holds.
The dual functional for M (v,!) has the two equivalent representations 8]:
1
M(l) = inf ll _ 2 _ g2 4
wiy = it L0+ 5 [(@=rton? - 2ya), 0
2l
M() = inf {x(m)+/lmda+ f/m%za}, (5)
meLa(y) 2
gl gl

where x(m) is the above-defined sensitivity functional.
Using the same scheme as in [9], we can prove the following

Theorem 2. The dual functional M (1) is continuous in Lo(7y).

Theorem 3. The dual functional M(1) is Gateaux differentiable in Lo(7y) and
its derivative VM () is Lipschitz continuous with constant 1/r; i.e.,

1M (11) = M(12)| Ly(y) < %Hll — by, 12 € La(v).

Consider the dual problem
M — max, 1€ Ly(y). (6)
For solving problem (6), we can use the gradient maximization method [9-11]
Y=k L gem(I%), k=0,1,2,... (I°€ La(v)), (7)

where
m(l*F) = iregLr?(iVn) {X(m) + /lkmda + g/m2 da}, O € [6,2r —p], B€(0,r]
¥ B

Theorem 4. Algorithm (7) satisfies the limit equality [9]
: k
i {fm ()|, ) = 0.

Algorithm (7) is rewritten as [§]:

WL~ argmin {J(v) + 1 /(((z’f o)) - (lk)Q)da}

veH(2,) 2r

lk
=1k 4, max{ — ——}, 1€ Ly(v), O € [B,2r — 8], B (0,7]. (8)
T
Under the condition of the solvability of (6), algorithm (8) converges in the func-
tional; i.e.,
lim J(u*) = min J(v) = J(u*).

k— o0 veEK
Here u* is the solution to (2).
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Indeed, x(m) is a weakly lower semicontinuous functional on Lo(7y). Therefore,

lim {X(m(lk))+/lkm(lk) da+g/m2(lk)da}

5
= lim x(m(1*)) > x(0) = J(u*).
k— o0
On the other hand,
M(1%) = +/lkm )do + = /m

= inf {X(m)+/lkmda+§/m2da}<x(0), k=0,1,2,....
B!

meLa(y)
5

Therefore,

hﬁm {X(m(lk)) +/lkm(lk) do + g/m2(lk)da} < x(0).
¥ ¥
Consequently, there exists a limit

lim {X(m(lk)) /lk Ydo + - /m } =x(0) = J(u").

k—o0

Then Theorem 4 implies that
lim J(u®) = lim y(m(I%)) = x(0) = J(u*).
k—o0 k—o0

Under the assumption that the solution u* to the initial problem belongs to H2(2),
we can prove |9] that method (8) converges to a saddle point (u*,l*) € H*(Q,) x
Ls(7y) of the Lagrangian functional.

2. A Numerical Experiment by
the Finite Element Method

Let Q = {(z1,22) ER?: 0 <21 <1, 0 < z2 < 1} and v = {(x1,22) € R? :
0.2 < 21 < 0.8, z3 = 0.4}. The domain Q was triangulated with the use of the
uniform mesh with meshsize h = 1/20. The criteria of finishing the calculations on
the internal and external iterations are as follows:
(n+1) gn)’ <e, l(n+1) . ll(n) < 1026,

max |u max | i
2

respectively, where ¢ = 1078, The parameter r € {1,10,102,103,10%}. The starting
point (u(?),1(?)) is taken to be equal to (0,0).

T2 T2 )
0.2 0.2 0.2 | 0.2
0.2 0.2 0.2 i -0.2
T Ty H I
(a) fu (b) fa (c) fs
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As f, we took piecewise-constant functions. We considered the three different
variants of f (Fig. 2) giving fundamentally different solutions.

000

Fig. 3. The form of the plate for f;

Fig. 4. The form of the plate for fa

Fig. 5. The form of the plate for f3

We considered the effect caused by each of the versions of the definition of f,
gave the number of external and internal iterations and the implementation time for
the demonstration of the complexity of the problems being solved with respect to
each other (Table 1).

In the first variant, the faces of the crack diverge completely (Fig. 3), and this
means that the dual variable corresponding to the value of the jump of the normal
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Table 1. The relative complexity of the problems solved

r | f | Number of internal | Number of external | Implementation
iterations iterations time (ms)
f 438 1 11
1 | fa 5172 125 134
f3 4510 124 117
fi 348 1 11
10 | fa2 1277 22 33
f3 1108 22 28
f 438 1 11
102 | fo 644 6 17
f3 536 6 14
fi 438 1 11
103 | fo 484 4 12
f3 404 4 10
f 438 1 11
10* | f 394 3 11
f3 342 3 9

H——e1=10"% [
{859 =101 H
|-e—e3 =10"12

=

Number of internal iterations

The parameter r

Fig. 6. Dependence of the number of internal iterations on r

derivative on -y, vanishes at all points of . Since we initially took the zero function
for the dual variable [, only one iteration of the external cycle is implemented.

For the second example, the constraints of the problem do not allow the faces
to diverge (Fig. 4), so that the jump of u on 7 is zero; in addition, the dual variable
takes nonzero values.

In the third variant, the faces of the crack diverged to parts of the crack (Fig. 5).

In studying the modified duality methods, the parameter r can be defined arbi-
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10 bl

Number of external iterations

1
i
1

109
100 10! 10? 108 104

The parameterr

Fig. 7. Dependence of the number of external iterations on r

| Il | I L L I1ILL
| =10
10 e e = e = 107 5
LY = T -—e—e3 = 10-12 [
£ il 1 T 1]
§ - 3 ~0 -
§ 2
% 10 i - __._._._.H - s '-""_"'"_ ":_-_..4,_.'..
£ o
1 }
1Om" 10! 10? 10° 104

The parameter r

Fig. 8. Dependence of the implementation time on r

trarily; moreover, by Theorem 3, as r increases, the convergence rate of the solution
to the dual problem also increases. Figs. 6-8 contain the graphs of the number of
internal and external iterations and of the run time of the algorithm depending on r.
The graphs are presented in the logarithmic scale. The value of f depicted in Fig. 4
was used. The solution was searched for with accuracies 1 = 1078, g5 = 10710,
and g5 = 10712,

The graphs show that the increase of r leads stably to the asymptotic decrease
of the number of iterations and the run time of the algorithm.
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UNIFORM PARTITION OF A SPHERE
AND APPLICATION TO COMPUTING
THE IRRADIANCE COEFFICIENTS
M. F. Semenov and V. Yu. Shadrin

Abstract. We propose a method of uniform partition of a sphere which can be applied
for the numerical integration of surface integrals over the sphere. The results of numerical
experiments for calculating the irradiance coefficients are given.

Keywords: sphere, partition, nodes of a cubature formula, irradiance coefficient

Consider the sphere with center the origin O(0,0,0) and radius R. Choose a natural
number n and put o = a,, = 57 Around the north pole with coordinates (0,0, R),
circumscribe a segment with central angle a,, and then partition the upper hemi-
sphere from top downward into n layers with identical central angles «,,. The area

of the segment at the pole is equal to
S =2wRh, where h = R — Rcos %.

If we number the layers from top downward by i = 1,2,...,n then the area of the
1th layer equals
Si — 27TRhi,
where h; = Rsin(n — i+ 1)a, — Rsin (n — i)a, = 2Rsin G sinia;,.
Consider the ratio of the area of the ith layer S; to the area of the pole S:
S;  2siniay,

/‘nizgf

o,
tan e

The integer part [1n;] of this number means the number of the equiareal sectors with

the areas equal to the area of the pole which constitute the ith pole.

Put ¢; = § — ani and 0;; = %, i = 1,2,...,n, 7 = L,2,...,[phni]-

Define an ordered set of uniformly distributed points on the upper hemisphere
Un = {(2ij, yij, zi;) }. The coordinates of the points are calculated by the formulas
Tij — R cos @i COS Gija Yij — R cos %273 sin 9”‘, Zij = Rsin ('
i=1,2,...,n, J=1,2,...[ptni]-

Similarly, define an ordered set of uniformly distributed points on the lower
hemisphere Us = {(zi;, yij, zi;)}. The coordinates of the points are calculated by
the formulas

Tij — R cos ;i COS 9”‘, Yij — R cos %273 sin Gija Zij = —Rsin i,

i1=1,2,...,n, j=1,2,... [pni]

(© 2015 Semenov M. F. and Shadrin V. Yu.
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To these sets, add the north pole Py with coordinates

Ton+1,1 =0, Yony11 =0, 22p411 = R

and the south pole Pg with coordinates

Tont2,1 = 0, Yong21 =0, 2z2p421 = —R.

Thus, we obtain an ordered set of points (nodes) that are distributed uniformly over
the whole sphere:
U=UnxUUgUPnU Pg.
Theorem 1. The following hold:
(1) lim pi,; = 8;
n—oo
(2) lim Aee — 16,
n— oo
(3) L <o <8, 7=1,2,...,n.
PROOF. (1) We have
Unl 2sin oy, . 2sin ﬁ

lim pp; = lim — = lim = lim ——— =8.
e nree noo tan T oo tan gy

This means that, in the first layer near the north pole, as n — oo, the number of
the sectors of the area equal to the area of the pole tends to 8. Note that, as was
shown in [1], in the planar case, under a similar partition of the disk, the first ring
contains exactly 8 sectors of area equal to the area of the central disk.

(2) We infer

. lnn .1 2sinna, .1 2sinng’o . 4(@2n+1) 16
lim — = lim — ——F&— = lim — —————< =2- lim ———> = —
n—oo N n—oo N tan f n—oo N tan (— —.e ) n—o0 nm
4 2n+1

(3) Obviously, 28 < #2: <8 for all i = 1,2,...,n. The theorem is proved.

K2

Consider an application of the proposed partition for the approximate calcula-
tion of the irradiance coefficients in the radiant heat exchange between surfaces one
of which is a sphere.

The set of nodes U can be taken as nodes for a cubature formula analogous to
the formula proposed in [1, 2].

The irradiance coefficient (angular coefficient) F;_o from surface 1 with area A;
to surface 2 with area A, is defined as follows (see [3]):

1 0s (31 cos Bo dA1dA
Fl_Q:A_l//C B1 cos Ba 1442 (1)

TR? ’
A1 A2
where R is the distance from the area element dA; on Ay to the area element dAs
on Ay, 81, and (3, are the angles between R and the normal vectors Ni and Ns to dA;
and dAs respectively directed towards the other surface. The irradiance coefficient
shows the share of the radiant flow getting onto surface 2 in the entire flow radiated
by surface 1.

Carry out the approximate calculation of the surface integral of the second
kind (1) by a cubature formula that is a multidimensional analog of the mean rectan-
gle formula based on the definition of this integral. The idea consists in partitioning
the surfaces that are involved in the radiant heat exchange into area elements and



92 M. F. Semenov and V. Yu. Shadrin

choosing the “mean” points of these surfaces as the nodes of the cubature formula.
Then the cubature formula takes the form

1 ni mi no mao
Fip = 7T—Al Z Z Z Z f(MiljwMizjz)Asilh A3i2j27 (2)
i1=1 j1=1in—1 jo—1

where nq1 X my is the number of area elements on surface 1, ny X my is the number
of area elements on surface 2, M;,;, € As;,;, and M;,;, € As;,;, are the nodes of
the cubature formula,

cos 31 cos B3
f(MiljlaMizjé) - T’
12

o o I
Ry = M, 5, M; Ror = M, 5, M, j,,

B1 = Z(Ni,Ri2), B2 = Z(Na, Ran),

2j2

As; 5, and As;,j, are the areas of the area elements. The cosines are calculated
through the inner product:

B Ni - R B Ny - Ry
COSﬂ]_ ===, COSﬂQ = —.
|N1[|Rizl | Na|| R

The four-fold summation (2) includes only the summands with angles involved in
the radiant heat exchange, i.e., only the summands for which cos3; > 0, cos 52 > 0.

Table 1 contains the results of the computations for embedded concentric spheres
with common center and radii R; = 2 and Ry = 1. Obviously, the irradiance coeffi-
cient of the exterior sphere from the interior sphere is equal to 1. The first column
contains the values of the area of the area elements AS. In the second column, UP
stands for the “uniform partition,” GP designates the “geographic partition.” Under
the uniform partition (Fig. 1), all area elements have the almost identical indicated
area; under the geographic partition (Fig. 2), the areas situated above and below
the “equator” have the almost identical indicated area; the remaining area elements
obviously have lesser area. However, a refinement of the mesh near the “poles” in the
geographic partition does not lead to an improvement of the computation results.
As is seen from Table 1, the cubature formula converges as the number of the nodes
of the partition of the sphere grows; here the uniform partition is preferable not only
as regards the computation rate but also the exactness of the cubature formula.

Fig. 1. The uniform partition Fig. 2. The geographic partition

Table 2 contains the results of the test problem of calculating the irradiance
coefficient from a sphere of radius R = 1 onto the interior surface of a cube containing
the sphere. The centers of the cube and the sphere coincide, and the edge of the
cube is equal to 4.
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Table 1. Numerical results for embedded spheres

Area Partition | Number of nodes | Number of nodes Error Computation time
AS method S1 So in seconds
0.0671150 UP 726 202 0.000115448 <1
GP 2354 589 0.005913457 <1
0.0082660 UP 6060 1574 0.000002844 <1
GP 19105 4777 0.000800807 4
0.0046685 UP 10676 2746 0.000007244 1
GP 33826 8457 0.000463989 11
0.0021060 UP 23788 6060 0.000000447 7
GP 74984 18747 0.000210775 67
0.0011890 UP 42094 10676 0.000000200 20
GP 132813 33204 0.000119545 130
0.0006285 UP 79290 20022 0.000000145 70
GP 251256 62815 0.000063867 480
0.0003915 UP 128128 32294 0.000000122 190
GP 403356 100840 0.000039819 1335
0.0001925 UP 260866 65590 0.000000106 780
GP 820332 205084 0.000019831 5460

By the closedness property of the irradiance coefficient, the sum of the irradi-
ance coefficients onto separate faces of the cube must equal 1. Each of the faces of
the cube was partitioned into 400 x 400 elementary squares of area 0.0001, an elemen-
tary sector of the sphere has area 0.0001181 in the uniform partition, the greatest
elementary sector near the “equator” in the geographic partition has the same area
0.0001181. Here Fs_; stands for the irradiance coefficient of the sphere onto the ith
face, and ¢ is the computation error.

Table 2. Numerical results for a sphere embedded in a cube

Uniform partition

Geographic partition

Fs_y 0.1667937281 0.1666543690
Fs_o 0.1667937281 0.1666543690
Fs_3 0.1666035189 0.1666656458
Fs_y4 0.1666035191 0.1666656458
Fs_5 0.1666035189 0.1666656457
Fs_¢ 0.1666035191 0.1666656458
Sum 1.0000015322 0.9999713211

0.0000015322

—0.0000286789

As we see, the results of the numerical experiment also show that the application
of the nodes of the above-proposed uniform partition is preferable to the usual
geographic partition.



94 M. F. Semenov and V. Yu. Shadrin

REFERENCES

1. Semenov M. F. and Shadrin V. Yu. On a partition of the disk and its application for cal-
culating coefficients for the irradiance under radiative heat transfer // Mat. I International
Sci.-Practical Conf. “Modern Science: Actual Problems and Ways of Their Solution” [in Rus-
sian|. Lipetsk, 2013. V. 1. P. 28-31.

2. Sofronova E. F. and Shadrin V. Yu. On the approximate calculation of coefficients for the
irradiance under radiative heat transfer between the two plane convex quadrangles // Mat.
Zametki YaGU. 2006. V. 13, N 1. P. 166-174.

3. Siegel R. and Howell J. R. Thermal Radiation Heat Transfer. Washington: Hemesphere Publ.
Corporation, 1992.

January 28, 2015

Semenov M. F.; Shadrin V. Yu.
North-Eastern Federal University, Yakutsk, Russia
sem.mi@mail.ru; vshadr@mail.ru



ADDRESS FOR CORRESPONDENCE:

Ammosov North-Eastern Federal University, Belinskii St., 58, Yakutsk, 677000
Phone: 8(4112)32-14-99, Fax: 8(4112)36-43-47;

http://s-viu.ru/universitet /rukovodstvo-i-struktura/instituty /niim /mzsvfu/
e-mail: prokopevav85@gmail.com; madu@ysu.ru: ivanegorovbl@mail.ru

(© Ammosov North-Eastern Federal University, 2015




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<


    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200036002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200036002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /DEU <>
    /ESP <>
    /ETI <>
    /FRA <>



    /HUN <>
    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 6.0 e versioni successive.)
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200036002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 6.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>


    /SKY <>

    /SUO <>
    /SVE <>
    /TUR <>

    /ENU <FEFF004a006f0062006f007000740069006f006e007300200066006f00720020004100630072006f006200610074002000440069007300740069006c006c0065007200200039002000280039002e0033002e00310029002e000d00500072006f006400750063006500730020005000440046002000660069006c0065007300200077006800690063006800200061007200650020007500730065006400200066006f00720020006f006e006c0069006e0065002e000d0028006300290020003200300031003000200053007000720069006e006700650072002d005600650072006c0061006700200047006d006200480020>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice


