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Recent advances in analysis and applied mathematics and their
applications
PREFACE

Guest-Editors: Allaberen Ashyralyev!®3* Charyyar Ashyralyyevl45 Makhmud Sadybekov?

! Department of Mathematics, Bahcesehir University, Istanbul, Turkey;
2 Institute of Mathematics and Mathematical Modeling, Almaty, Kazakhstan;

3 Peoples’ Friendship University of Russia (RUDN University), Moscow, Russia;
4Khoja Akhmet Yassawi International Kazakh-Turkish University, Turkestan, Kazakhstan;
5 National University of Uzbekistan named after Mirzo Ulugbek, Tashkent, Uzbekistan
(E-mail: aallaberen@gmail.com, charyyar@gmail.com, sadybekov@math.kz)

Keywords: partial differential equations, integro-differential equations, boundary value problems, Dirich-
let problem; well-posedness, regular solutions, identification problems, delay differential operators with
involution, numerical methods and solutions, difference schemes, involution, stability.

2020 Mathematics Subject Classification: 34K28, 35A35, 35G15, 35J15, 35J25, 35K10, 35K60, 35105,
35L10, 35L35, 35M10, 35M12, 35N25, 35R30, 35515, 39A14, 42A10, 42B10, 45J05, 45J99, 47A62, 47B39,
54E15, 54D20, 58J05, 58J32, 58J99, 58JXX, 60H30, 656M06, 65H10, 65H30, 65J22, 656N06, 82D75

This issue is a collection of 14 selected papers of foreign and national scientists. All of these have
been accepted after peer review and contain numerous new results in the fields of analysis and applied
mathematics, including their applications to constructing and investigating solutions for well-posed and
ill-posed boundary value problems for partial differential equations. The authors of the selected papers
are from different countries: Turkey, Kazakhstan, Sweden, Russian Federation, Azerbaijan, Kirgizistan,
Uzbekistan, and Turkmenistan. Especially, we are pleased with the fact that many articles are written
by co-authors who work in different universities around the world.

Guest-Editors: A. Ashyralyev, C. Ashyralyyev and M. Sadybekov

June 12, 2024

*Correspondence: E-mail: aallaberen@gmail.com
(© 2024 The Authors. This is an open access article under the CC BY-NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/)
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https://doi.org/10.31489/2024M3/5-12 Research article

The boundary value problem for an ordinary linear half-order
differential equation

N. Aliyev!, M. Rasulov?, B. Sinsoysal®*

! Baku State University, Baku, Azerbaijan;
2 Ministry of Science and Education of Azerbaijan, Institute of Oil and Gas, Baku, Azerbaijan;
3 Istanbul Gedik University, Istanbul, Turkey
(E-mail: aliev.jafar@gmail.com, mresulov@gmail.com, bahaddin.sinsoysal@gedik.edu.tr)

This study is devoted to the study of the solution of a boundary value problem for an ordinary linear
differential equation of half order with constant coefficients. Using of the fundamental solution of the main
part of the considered equation, we obtained the principal relations, from which we obtain the necessary
conditions for the Fredholm property of the original problem. Further, using the Mittag-Leffler function,
a general solution of the homogeneous equation is obtained. Finally, the problem under consideration is
reduced to an integral Fredholm equation of the second kind with a non-singular kernel, i.e., the Fredholm
property of the stated problem is proved.

Keywords: half-order equations, boundary value problem, fundamental solution, basic relation, integral
equations, Fredholm property, Mittag-Leffler functions, general solution of a homogeneous half-order equa-
tion.

2020 Mathematics Subject Classification: 34A08.

Introduction

Most investigations in different fields of science and engineering are modeled with the help of differ-
ential equations (or systems of equations) with fractional derivatives. The concept of fractional calculus
has gained considerable popularity and importance during the past half decades. The concept of the
fractional calculus takes beginning from outstanding learned as Marquis de L’Hopital, G.W. Leibniz,
Fourier, Laplace, Liouville, Riemann, Letnikov etc, as gained considerable popularity and importance
during the past half decades, in [1-5].

The study of solving boundary value problems is closely related to the Green’s function. The
construction of the Green’s function is not an easy task, since it is related to the considered equations
and the boundary condition [6-8].

Problems of the Cauchy type for an ordinary linear differential equation of fractional order, in
particular half-order, are studied in [1,2,4,5|, where these problems are reduced to Volterra integral
equations of the second kind. Constructing of a fundamental solution is much easier than constructing

*Corresponding author. E-mail: bahaddin.sinsoysal@gedik.edu.tr
Received: 17 December 2023; Accepted: 15 May 2024.

(© 2024 The Authors. This is an open access article under the CC BY-NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/)
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the Green’s function, since it is associated only with the equation under consideration. In [9] and [10]
solutions of some classes of Cauchy problems containing fractional differential operators are established.

In [11-13| for some class of the fractional order equations of fundamental solutions constructed.
This article is devoted to the study of a boundary value problem for an ordinary linear differential
equation of half order. We used the fundamental solution proposed in [6], where a fundamental solution
was constructed for a wide class of differential equations.

With the help of the fundamental solution of the main part of the considered equation, the main
relations is obtained, from which the necessary conditions for Fredholm property are proved. Fur-
ther, with the help of the Mittag-Leffler function the general solution of the homogeneous equation is
obtained.

Let us consider the following problem

Déry(:c) —ay(z) = f(x), 0<xzo<z<ua, (1)

y(x1) + ay(zo) =0, (2)

where a, xg, 1 and « are given constants, f(x) is a known continuous function defined on [z, 1] and
y(x) is an unknown function that is required to define, and

1 d [ (z—1t)”
Di y(x) = _dx/x W

ol

y(t)dt, =<z

is left half order derivative of the function y(z) [1],

(_%)1 _ r(%) - /OO et adt.
0

Here, I' is Euler’s gamma function.
In order to construct solution of the considered problem we use of the fundamental solution of the
conjugate equation corresponding to Eq. (1)

DZy(x) — ay(x) = f(z), 0<zp<z<am, (3)

where

N|=

D2, y(x) d/z @=0) 2 it x>z

=7 1y Y
dz Ja, (_%)!

1 1
Let f(x),g(x) € Clwo,x1] and Dz g(z), Dz, _ f(z) exist on [xg,x1], where Clxg,x1] is a class of con-
tinuously functions in [zg, z1]. According to [13] the following equality holds

| (Phis@)gtaria = [ 1) (D, (o)) de. @

1
x 2

Easy to see that
1

is a fundamental solution for the main part of Eq. (3). Indeed [1],

1
Dz,

TR

Here §(z) is Dirac’s function.
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Then multiplying Eq. (1) by

1
2

t-¢)"
(—3)!

and integrating over x on the open interval (zg, 1), we have

1 (x_é‘)% % —a o m T r)adr =
/xo <W+Cyh( ))Dzly(x)dx /xo ( (— 1 + Cyn( ))y( )dx =
_ / (mwyh( >>f<x>da:-

o 2/

x 2
Zak

is a partial solution and is the homogeneous solution corresponding to Eq. (3). Indeed,

+ Cyn(t),

Here,

1 i x% 1 af% z0 x%
Diy(x) =) d'—— = +a— +a—+ o=
o= () Dt (=)t o) (5)!
x_% 20 x%
=d(x)+a —|—a—+a2 + - | = ay(x).

(=)' O G)
Then the general solution of Eq. (3) has the form

k-1
2

:Czak ‘Z*l ’
k=0 (T)'

where C is an arbitrary constant.
Taking into account Eq. (4), we get from Eq. (5)

| vtarasnly [((‘5), + Cyh@:)] —af [M ' Cyh<:c>] Yo =

0 0

or

According to

Mathematics Series. No.3(115),/2024



N. Aliyev, M. Rasulov, B. Sinsoysal

from the last relation, we have

o (S = [ [ oo
xo 2/ o .

From here we get the following main relation

[ v [ emio o
y(&), &€ (xo,m1),
=< 3ylxo), &=,
2y(w1), &=,
of (?—é)w%y@d“/: [@(_?‘; roye él)']f e
y(&), &€ (wo,21),
—{ Ly(wg), €=, (7)

%y('fl’d)v §=mx1.
Thus, based on the fundamental solution for the main part of Eq. (3), for the fractional order equation,
we obtained the main relation (7), which consists of two parts. The first part, where £ € (zg, z1) gives
any solution of Eq. (3), and the second part, where £ = x, or £ = x; gives us the necessary conditions.
With this, for each solution of the inhomogeneous Eq. (1), the boundary values are obtained in the
main relation (7).
Thus, for x € (zo, 1) for the general solution of Eq. (3) we have the following representation

y(ﬁ)za/;l (x(:?)_fy(x)d:m—/z:l [( (_ Y ’ —I—CZa

2 2

(z)dx (8)

and for boundary points £ = xg, and £ = x1 we get relations

_1 k-1
2y(wo) = ffol %y(:ﬂ)dx + f;;l % +C> ak("”?i)' f(z)dz,
) ! !

-

z1 (z—x1)” 2 2 | (z—x
fxol (7%)! y(ﬂf)dx—l-fzol 71

Putting (9) in boundary condition (2), we can define the arbitrary constant C'
1 _ — 1 -1 k-l
2a/ My(x)dx+2/ !( (- - +C’Za i 21 (x)dx+
0 —3): T .

0
8 Bulletin of the Karaganda University
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The boundary value problem for ..

Tz —x1)”
2a/$0 (_ %)'

or

If
xr1 A ﬂf%

then from Eq. (10) we obtain

1
C="Aita |

Finally, substituting Eq. (12) in Eq. (8), we have

N O SR ol ORIl IV
y(€) = / Ek +/m [ i ]f( )d

_ xp X ok I% e 1 x1 (x—xl)f%—}a(x_xo)*% e
/zokzzo (%)!f( )d {A(l—i—a) /xo (— ) y(x)da+

Mathematics Series. No.3(115),/2024
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or

v =a [ G e [ [((:f)),] (w)de~

a /ml (x—xl)_% +Od(l‘—$(])_% de a /3’1 (:U—xl)_% +Oé($—$0)_%
o 1 o 1
L+ a g, (—3)! o (—3)!

Thus, the solution of problem (3), (2), we reduce to the following integral equation

)

f(z)dx.

N|=

1 (x — 5 L rT—x 3 ar —x0)
y(&)za/( d el o)™ +afe - ) y(x)dz+

z0 (_%)!

Bz — €72 — e ((z — 21) 77 + alz —20)7?)
o, — 1)

Let us denote by K(x,&) kernel in the last integral

(v — 5)*% — ﬁ((m —z1) 2 +alr — :cg)*%)
(-3)

then the solution of problem (3), (2) is reduced to the second type integral equation of the Fredholm
with regular kernel as

K(l’,f) -

v =a [ " K (, Oy(x)da + / " K(a,6)f(2)dr, (13)

and so the following theorem is true.

Theorem 1. Let a and « be given positive constants and f(z) by = € (z¢, z1) known a continuous
function. If series (6) is convergent and take place (11), then the boundary value problem (3), (2) has
the Fredholm property.

The actual solution of problem (1), (2) can be obtained from Eq. (13) either by the method of
successive approximations [14], or by replacing the integral entering in (13) with any approximate
integration formula, for example method of trapeze, Simpson, etc.

Conclusion

For the first time, using the fundamental solution of the main part of the conjugate corresponding
to the main equation, we obtained the main relations from which the necessary conditions for the
Fredholm property of the original problem are obtained.

With this, for each solution of the inhomogeneous Eq. (3) the boundary values are obtained mainly
from relation (9).
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https://doi.org/10.31489/2024M3/13-25 Research article

On stability of nonlinear difference equations and some of their
applications

M.M. Aripov!, D. Utebaev®*, B.D. Utebaev*?, R.Sh. Yarlashov?

! National University of Uzbekistan named after Mirzo Ulugbek, Tashkent, Uzbekistan;
2 Karakalpak State University named after Berdakh, Nukus, Uzbekistan;
3 Karakalpak branch of the Institute of Mathematics named after V.I. Romanovsky of the Academy of Sciences of the
Republic of Uzbekistan, Nukus, Uzbekistan

(E-mail: mirsaidaripov@mail.ru, dutebaev— 56@mail.ru, bakhadir1992@gmail.com, rinatyarlashov@gmail.com)

The issues of stability in solving nonlinear difference equations were considered. Based on a generalized
difference analog of the well-known Bihari lemma, stability conditions for a trivial solution based on initial
data were obtained, and an a priori estimate of stability under permanent disturbances was determined.
The results were used to study the stability of solving explicit and implicit difference schemes approximating
nonlinear parabolic equations.

Keywords: nonlinear difference equations, difference schemes, a priori estimates, stability.

2020 Mathematics Subject Classification: 65M06, 65M50.

Introduction

Many applied problems are reduced to the solution of nonlinear difference equations. One of the
main issues in the theory of difference equations is the study of the stability of their solution. Therefore,
it is of particular interest to study the stability of solutions of linear and nonlinear difference equations.
The concept of stability of solutions to difference equations was first formulated by O. Perron [1] as
an analog of the stability of differential equations. Then, numerous works appeared devoted to the
study of the stability of difference equations. Currently, methods for studying the stability of linear
difference equations with constant coefficients are quite well-developed (we do not consider equations
with periodic coefficients). However, the study of the stability of linear difference equations with
variable coefficients and nonlinear difference equations were not sufficient, since there were no effective
criteria for the stability of their solutions. It should be noted that many problems are reduced to
the solution of difference equations with variable coefficients and nonlinear difference equations. For
example, such problems are posed when numerically solving differential equations using finite difference
or finite element methods [2-6].

The stability of systems of linear difference equations with constant and variable coefficients was
studied in [7,8|. O. Perron [7| formulated the concept of stability of solutions of a system of difference
equations with constant coefficients by analogy with this concept for differential equations. In [§]
P.I. Koval studied the stability of linear difference equations with variable coefficients. He considered
the difference equation in vector-matrix form:

Yn+1 = Ayn + bn7 n= 1725 () (1)
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where {y,} is the sought-for sequence of vectors, {A,} is the given sequence of matrices, and {b,} is
the given norm-bounded sequence of vectors. It was proven that the solution of system (1) is stable if
matrix A, of the corresponding homogeneous system

Ynt+1 = AnYn

o0
satisfies condition ||A,|| < 1+ gy, where > ¢, < oo, and asymptotically stable, if ||4,| < a < 1
n=ng

(n > ng). Next, the so-called limiting matrix A = lim A, is introduced and, on its basis, the stability
n—oo

and instability of difference equations of the form (1) are studied. In [8] P.I. Koval considered linear
difference equations that could be reduced to almost triangular form using linear substitutions. The
asymptotic behavior of linear difference equations with almost triangular matrices was also studied
there.

M.A. Skalkina in [9] showed the connection between the stability of differential and difference
equations. V.B. Demidovich in [10,11] studied the stability of nonlinear difference equations based on
the first Lyapunov method. At that point, the concept of characteristic numbers of a system of linear
difference equations was introduced. The concepts of reducible and regular systems of linear difference
equations were introduced. In particular, it was shown that every reducible system is regular. In
addition, stability under the first approximation was studied. The main result of these studies is the
theorem on the asymptotic stability of the system

Yn+1 = Snyn + fn(yn)7

where f,(y,) is the nonlinear term, S,, is the transition operator.

Nonlinear difference equations, the right-hand sides of which are linear combinations of power
functions of phase variables, were studied in [12]. In addition, similar studies for differential and
difference equations were carried out in [13-15].

In this article, issues of stability of the solution of nonlinear difference equations are studied. Various
stability criteria are obtained, based on which nonlinear two-layer difference schemes are studied.
A theorem on the stability of a trivial solution with respect to initial data is proven. The difference
analog of Behari’s lemma is generalized and, on its basis, an a priori estimate of the stability under
permanent disturbances of a nonlinear difference equation is obtained. Examples of application of the
theorem to explicit and implicit difference schemes approximating nonlinear parabolic equations are
considered. Examples are given that confirm the theoretical results obtained.

1 Statement of the problem
Let us consider the Cauchy problem
at) + A@u(t) = F(t,w), u(0) = uo, @ = dt/du, 2)

where A is a slowly varying matrix.
Equation (1) is obtained by spatial discretization of a partial differential equation of parabolic type

0t/0u = Lu, u(0) = uy, (3)

where Lu € H is some general form of a nonlinear differential operator. Here, H is the Hilbert space
with scalar product (u,)) and norm ||u|| = y/(u,u). Such problems arise in the mathematical modeling
of processes of chemical kinetics, combustion theory, biophysics, various kinds of biochemical reactions
(reaction-diffusion), convection-diffusion, processes of population growth and migration, etc.
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Any two-layer difference scheme [1| that approximates problem (2) or (3) can be written in the
following form of the difference equation:

Yn4+1 = Snyn + Tfn(yn)a y(O) =y, n=0,1,.., (4)

where y is a grid function that approximates function u, y, = y(tn), tn € @Wr, Wy = {t, = n7,
n= 0,1,...}, 7 > 0is a uniform grid in time ¢ € [0,7], S, is a certain operator (transition operator),
fn(yn) is a nonlinear term.

Let us study the stability of the trivial solution of equation (4).

Along with (4), we consider the following homogeneous equation:

Ynt+1 = Sn¥n, y(O) =10, n=0,1,... (5)

The stability of solutions of the nonlinear non-homogeneous equation (4) is completely determined
by the stability of the trivial solution of its homogeneous equation (5) [10].

We consider the difference equation (4), where the nonlinear disturbance f,(y,) satisfies the fol-
lowing conditions:

n—1

1fa(ya)ll = Kallyall"s 7> 1, fu(0) =0, Y Kuy <M < oo, (6)

m=0

where M is some positive constant. In this case, the trivial sequence y, = 0 is a solution to equa-
tion (4).

2 Stability theorems

Lemma 1. (The discrete analogue of Bihari’s lemma) [10]. Let

0<yo<c (¢c>0) (7)
and
n—1
y'rb SC_'_ZGUSO(:UU)? n:]‘727"’7
v=0
where c¢ is a positive constant, the sequence y; > 0, a; > 0, i =0,1,..., ¢p(y) is a continuous monoton-
n—1

ically increasing positive function for y > 0, and ¢(0) > 0, and let the inequality >  a, < ¢(00) be
v=0

z
dzq

satisfied, where ¢(z) = ek

[

Then the following estimate is valid:

n—1
Yn S 90_1 <Zav> y N= ]-723"'
v=0

Corollary 1. Let p(y) = y" (r > 0), i.e. inequalities (7) be satisfied and

n—1

Yn S C+Zavy$7 n = ]-727"‘ )
v=0

where the sequence y; > 0, a; > 0, ¢ =0, 1,... Then, based on Lemma 1, we have:

n—1 1/(r—1)
yn < c/ [1 —(r=1)c! Zavl ,
v=0
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only if
n—1
ZGU <1/[(r—1)c""].
v=0

Let us generalize Lemma 1.
Lemma 2. Let the following inequality hold

0<yo<cy (cg>0),

n—1 (8)
yn S Cn + Zav(p(yv), n= 1727 ey
v=0
where y; > 0, ¢; > 0, a; > 0, i = 0,1,..., ¢ is a non-decreasing sequence (ciy1 > ¢), ¢(y) is a

homogeneous continuous monotonically increasing function (¢(0) > 0 ) of r-th order; and let the
following inequality be satisfied:

n—1
C’r:l Z Czav < gb(OO),
v=0

where
z

. d21
¢(Z)_1/Q0(21)

Then the following estimate holds:

n—1
Yn < Cpop ! (cgl 251’) , n=1,2 .., 9)
v=0

PN
where a, = cj,a,.

Proof. We divide (8) by ¢, > 0:

n—1
a
P1+Y Pow), L
Cn =0 Cn €o

Since ¢, > ¢, then from the last inequality considering homogeneity of ¢(y) it follows that

1 n—1 .
%§1+Zcf]avcp<y>, <. (10)
Cn Cn v—0 Cy Co

For inequality (10), we apply Lemma 1, which gives the following estimate:
Yn ~ 4—1 S r
pee ()
where ¢~1(2) is the inverse function of ¢(z). This gives us estimate (9).

Corollary 2. Let p(y) =y" (r > 1) and the following inequalities be satisfied

0<yo<co (co>0),

n—1

ynscn—i_zavyZ? r> 17 n:1727"'7
v=0
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where y; > 0, ¢; >0, a; >0, 1 =0,1, ... Therefore, if
n—1
%cz Ya, < %1
then based on Lemma 2, we have that
1/(r—1)
Yn < cp/|1—(r—1)c 120 ay

Thus, the following theorem holds.

Theorem 1. Let the following conditions be satisfied:

a) the trivial solution of equation (5) is uniformly stable, i.e. Vj > 0, j < n, estimate
llynll < Mz ||y, holds; My is a positive constant;

b) the nonlinear right-hand side of equation (4) satisfies conditions (6);

¢) the initial disturbance g is small.

Then the trivial solution of equation (4) is stable, i.e. the following estimate holds:
lynll < Mz [lgol[, ¥n =0,1, ..., (11)

where Mg is a positive constant.
Proof. The solution of equation (4) satisfies the following relationship:

n—1
Yn = Tn,OyO + Z Tn,mfm(fUm)v
m=0
where T}, p, = Sp—1Sn - - - Sy is the resolving operator of equation (5) from layer m to layer n. Due to

assumptions a) and b) for the solution (4), we have the following estimates

n—1

1Tl < Mz, Nyall < Mz llyoll + Y MoKonllymll"-

m=0

Applying the discrete analogue of Bihari’s lemma (Lemma 1) to this inequality, we obtain

Mo |lyol|
Unl| £ —/——+, 12
ol < ol (12)
where
n-i 1/(r—1)
olllwol) = |1 - (= DAL sl M 3" Kn| , 0(0) =1
m=0

Let us estimate the lower bound ¢ (]|yo||). We assume that

n—1
(r= )Myl > Km <6, 0<6<1, (13)
m=0
ie. yp is a small value. Then ¢ (||yol]) > (1 — 5)1/(T_1). Inequality (13) is satisfied, for example, if
n—1
> K, < Ms, ¥n > 1, and the initial data satisfies the following condition
m=0
lyoll < 8/ 1(r — )Mz Mz]) Y, (14)
where M3 is a positive constant. From (12) and (14) for the solution (4), we obtain estimate (11), which

means stability based on the initial data of difference equation (4), where My = My/ |(1 — §)Y/( V|,
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3 Stability under permanent disturbances

Let us study the stability of the trivial solution of the difference equation (4) under permanent
disturbances gy, i.e. consider the following difference equation:

Yn+1 = Snyn + fn(yn) + Gn, y(o) = Yo, gn(o) 7é 0, n=0,1,.. (15)

The nonlinear disturbance f,(yy) satisfies condition (6) and the permanent disturbance gy, is such
that

n=1
Z ||gm” < 507 Vm, 50 > 0, (16)
m=0

where §g is quite small.
The following theorem holds.

Theorem 2. Let the conditions of Theorem 1 be satisfied. In addition, a permanent disturbance sat-
isfies condition (16). Then the trivial solution of equation (15) is stable under permanent disturbances
and the following estimate is valid for its solution

n=1
lynll < Mo (HyoH +y H%H) : (17)

m=0

Proof. The solution of equation (15) satisfies the following relationship

n—1

Yn = dn,oYo + Z Thm [fm(ym) + gm] .

m=0

Hence, considering conditions of the theorem, we have

n—1 n—1
HynH < M, <||y0” + Z HgmH + Z Km’ymHT) , > 1 (18)

n=1
Let [lyoll + > llgml| = ¢n. Then, applying Lemma 2 to inequality (18), we obtain
m=

n=1 n=1 m=1 r—1 1/(r=1)
lynll < Ma <HyoH +> Hgm!) /1= (r=1)) KM <Hy0H +> HgvH> ,
m=0 m=0 v=0
i.e.
M2 n=1
lynll < = lwoll + > llgmll | -
2(llyoll) mZ:O
where 3(||yol|) > (1 — 6)"/"71, if
n=1 m=1 r—1
d=(r—1)) MyKn (IIyoll + ) ||gu||> <4, 0<6 <1 (19)
m=0 v=0

We rewrite inequality (19) in the following form
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n=1 m=1 r—1
S Km(nyou s ngvu) <6 0< <1
m=0 v=0

Then
m=1
lyoll + > llgull < 81/ [(r — 1)ME M)/ =Y,
v=0
m=1
where Y K, < M3 < oo, forall m.

v=0
Consequently, estimate (17) of Theorem 2 holds.

4 Study of the stability of nonlinear difference schemes

Let us consider the Cauchy problem

0

5 = J(), u(0) =, (20)
where u is a certain variable describing the state of the system, f(u) is a nonlinear operator (functional).
Similar problems include equations of the following form:

ou 0%u
ot dx?
with linear derivative terms, but containing a nonlinear in u term. For example, the following semilinear
equations [16,17]:
— Zeldovich’s equation, found in combustion theory, for which

+ q(u),

qiu) =ku’(1 —u), v>1,qu) >0, 0<u<l,

q(0) = q(1) = 0,¢'(0) =0, ¢'(1) <05

— Semenov’s equation describing autocatalytic chain reactions:
qu) =u(u—a)(l—-u),0<u<l, 0<a<l,

q(0) = g(@) = q(1) = 0,¢'(0) <0, ¢'(a) >0, ¢'(1) <O;
— Fisher’s equation (or Kolmogorov-Petrovsky-Piskunov’s equation) found in problems of mathe-
matical biology, for which
q(u) =ku(l —u), qlu) >0, 0 <u<l,
q(0) = ¢(1) =0, ¢'(0) >0, ¢'(1) <0,

k > 0 is the constant.
1°. Let us approximate (20) with an explicit difference scheme of the following form (Eulerian
scheme)

ye = f(yn), ¥(0) =yo, (21)

where y¢ = (Ynt1 — Yn)/T-
The error of scheme (21) z =y —u (y = z + u) satisfies the following equation:

2t = f(yn) - f(un) + gn, 20 =0, (22)

Mathematics Series. No.3(115),/2024 19



M.M. Aripov, D. Utebaev et al.

where g, = O(7) is the approximation error.
Using the Fréchet derivative for functional f, we obtain:

fy) = fu) = flu+2) = f(u) = f'(u)z + O(2),

i.e. from (22) it follows that
Rt = f/(un)zn + Q(Zn) + gn, 20 =0, (23)

where q(z,) = O (||zn]]"), > 1.
From (23) it follows that

Zn+1 = Snzn + TQ(Zn) + Tgn, 20 =0, (24)

where S, =1+ 7f"(uy).
By Theorem 2, scheme (24) is stable, if the solution of its first approximation is uniformly stable

Znt1 = Snzn, 20 = 0. (25)

The condition for uniform stability of solution (25) is ||.S,|| < M. If this condition is met, we obtain
estimate

[zntall < My ||z

for all n > 0. Since f’(u) is the bounded linear functional, estimate ||1 4+ 7f'(uy,)|| < M; holds, and
the remaining conditions of Theorem 2 are satisfied.

Now we prove the convergence of the scheme. Since (21) is uniformly stable according to the initial
data (the first condition of Theorem 1), then from (24) it follows that

[zns1ll < 1Sl [[znll + 7 [lg(za) | + 7 [lgnll -

Hence
n—1 n—1
[|2n+1]l < M <H20H +7Y Kzl +7 ) H9m|!> ;
m=0 m=0

by Theorem 2, the following estimate holds:

n—1
[2n+1l| < My (llZOH +ry Hgm||> : (26)

m=0

From [|.S,|| < 1 we obtain condition |1+ 7f/(u,)| <1 or =1 <14 7f"(u,) <1, ie.
a) inequality
1+ 7f (up) <1
fulfilled for f’(u,) < O0;
b) inequalities —1 < 1+ 7f"(upn), 7|f (un) | < 2, 7 < 2/|f'(uy,)| are the conditions for uniform
stability of scheme (21). Thus, the following theorem is proven.

Theorem 3. Let conditions f’(u,) <0, 7 < 2/|f'(uy)| be satisfied. Then the solution of the explicit
difference scheme (21) is stable with respect to the initial data and the right-hand side, and for its
solution, there is an a priori estimate (26).
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2°. Let us approximate problem (20) with the following implicit difference scheme

ye = f(9), (27)

where
§=y"

Then for the error we get problem (z =y —u, y=z+ u):

2= f) = (1) + g

Using the Frechet derivative, we get

2t = f/(unJrl)ZnJrl + Q(szrl) + Gn, (28)

where ||¢(zn4+1)|| = Knt1llznt1ll"s 7 > 1(n = 0,1,...), f'(unyt1) is a bounded linear operator (func-
tional). To study the convergence of scheme (28), we obtain the first approximation equation

Znt1 = Sp2n, Sp = (1 - Tf/(un-‘rl))il'

Let the solution to this equation be uniformly stable, i.e. ||S,,|| <1 . Then we obtain the condition
for uniform stability of solution 1/ (1 — 7f/(up+1)) < 1. This condition is always satisfied, if

f'(tung1) <O0. (29)

Therefore, taking (6) into account, the following estimate holds:

n n—1
[2n41]l < My (HZOH +7Y kg lzmall T \gmH) :

From here, we get

n—1 n—1
leneal (1= Mikgarlienal ™) < Ay (Hon +7 3 Kallenal +7 Y ugmu) NGO

Let
1— Mikp7l|zaa] ' >6, 0<d<1.

Then, from (30), we have the following estimate:

M n—1 n—1
1
lnrall < == (I!Zoll +7 Y Knpalzmall +7) ||gm|> -

Based on Lemma 2, we obtain the following estimate:

n—1
[znll < My <||Zo!| +7 Y ||ng|> ; (31)

m=0

if

Pl h < 20 o | ||<< L—0 )
Z. — Or Z. _— .
P S MK = A\ MK

Thus, the following theorem is proven.
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Theorem 4. Let condition (29) be satisfied. Then the solution of the implicit difference scheme (27)
is stable with respect to the initial data and the right-hand side, and its solution has a priori estimate
(31).

3° Let us approximate problem (20) with the following one-parameter difference scheme

Yo =Y + 7 )/ (L4 @) f(yn) — af(yn + a7 f(yn))] - (32)

Here

Fly)=y+72W)/ 11+ ) f(y) — af(y +arf(y))].

From (32) for & = 0, we obtain difference scheme (21), for « = —1 and a = 1, we obtain
V.V. Bobkov’s A-stable difference schemes.
Let us obtain the problem for the scheme error (32)

2zt = F(yn) — F(up) + gn, 20=0.
Using the Fréchet derivative for F'(y), we obtain
&t = F/(un)zn + Q(zn) +9n, 20=0,

where N
F'(u) =14 7f(u),
7 (0) — f?(u)
P = 05 6) - afv+ arf @)

_fQ(i)f(u +arf(w)f'(u) + af (u+ arf(u) + a’7f (u) [ (u+ arf(u)).

Thus, we obtained the first approximation equations

s Lf'(u) + af'(u)— (33)

Znp1 = (1 + :fvl(un))zn

Let us check, under what terms the uniform stability condition f/(u) < 0 is satisfied. From (33), it
follows that f/(u) <0, if

200

fu) +af(u) ) (u+ ot f(u) f/(u)+ (34)

+af (u+ ar f(u)) + a*rf(u) f'(u+ ar f(u))] < 0.

Applying the Taylor formula for f(u 4+ a7 f(u)) and f'(u + a7f(u)), we obtain the condition for
the fulfillment of inequality (34)

O537_2
f'(w) = @®7f () + o7 f (u) f"(u) + 5 /W) f" () +O(r%) < 0. (35)

This proves the following theorem.

Theorem 5. Let condition (35) be satisfied. Then the solution of the difference scheme (32) is stable

with respect to the initial data and the right-hand side, and for its solution, there is a priori estimate
(17).
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Let us check condition (35) using a test example. Let f(u) = —Au, A > 0.

Then, substituting f(u) = —Au,f'(u) = =X, f"(u) = 0 into (35), we obtain inequality,
—A — 722 <0, from which it follows that f’(u) < 0. Let now f(u) = k[A(1 — u) — Bu?], where
k>0, A>0,B>0. Hence f'(u) = —k[A + 2Bu], f"(u) = —2kB, and the remaining derivatives are

zero. Then to satisfy (35), we obtain the following condition:
—k[A+ 2Bu + 7kA% 4+ 2AB7ku + 2B*rku® + 27k AB] < 0,

or
A+ 2Bu+ kA% + 2ABtku + 2B*rku® + 21kAB > 0,

which is valid for 0 < u < 1.
The results of Theorem 5 are also valid for the multi-parameter explicit absolutely A-stable Bobkov
difference scheme

fH iy, t + ar)

b=yt T At B R ar (gt + ar), i+ B7) + BIR (g + o)’

where y ~ u(t), § = u(t + 7) are approximate solutions, u(t) is the solution of equation @ = f(¢,u),
A, B, a, (3, a, k are some parameters that control the order of accuracy of the scheme.

Conclusion

Stability conditions for solutions of nonlinear difference equations are obtained. Based on the
generalized discrete analogue of Bihari’s lemma, an a priori estimate of the stability under permanent
disturbances of a nonlinear difference equation is obtained. Theorems on the stability of the solution of
nonlinear difference equations are proven. Examples of application of the stability theorem to explicit
and implicit difference schemes that approximate nonlinear parabolic equations are considered. Based
on the proposed methodology for studying the stability of difference equations, it is possible to study
the stability of difference schemes for the above semi-linear equations of Zeldovich, Semenov and Fisher,
as well as the stability of difference schemes for nonlinear equations of pseudo-parabolic type [18-21].
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Geometric approach to define a railway plan model
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The construction of new railway lines is based on the railway plan. There are various ways to draw up
a railway plan. The basis of all railway plans is a scheme of geometric point locations, the projection of
the center of gravity of the carriage is on a horizontal plane and consists of a single flat line. The railway
plan consists of linear and curved parts connecting straight sections. However, the curves determining the
position of the rails of the railway track in the curved part will be spatial. To extinguish the centrifugal force
arising in the curved part of the road, an external rail rises. In this case, the elevated curve representing
the outer rail becomes spatial. Therefore, in the work, it is proposed to draw up a plan of a railway track
as two curves, one of which is flat, and the other depicts an external spatial rail. In this case, the distance
between the ends of the rectilinear parts and the angle between the rectilinear parts are selected as the main
parameters. In the work, for the simplest case, when both linear parts belong to the same horizontal plane,
it is proved that the curved part is a spatial curve. The curvature of the required curve was determined
and a dynamic system was constructed, the solution of which would be a curve that satisfied the technical
conditions presented for the railway route. This dynamic system is proposed as a mathematical model of
the railway route. In the rectilinear parts, the railway plan is straight on a horizontal plane. The curve of
the road should be spatial.

Keywords: railway plan, route, curvature, torsion, osculating plane, radius, osculating circle, angle of
rotation, car motion profile, vector equation, Frenier’s formula.

2024 Mathematics Subject Classification: 53A35, 53Z30.

Introduction

Railroad plan design has been the main issue of practical experience for many years. The railway
plan consists of linear parts and curved parts connecting them [1]. The curved part of the plan has
a curvature that is the inverse of the radius of the touching circle. Existing methods consider the
curved part of the plan to be a flat curve. For technical reasons, the curved part of the plan must be
spatial [2]. The work determines the steepness of the curve, which is the route plan, and provides a
mathematical model with which one can determine the equation of the route.

There are methods for designing and reconstructing existing roads using laser technology [3]. Re-
construction of existing roads using modern technologies is expensive [4].

1 Elements of the railroad plan

The railway plan is the projection of the track axis onto a horizontal plane. The railway in plan is
a combination of alternating linear and curved sections [5].

In straight sections, the main parameter is its direction, the technical name of which is azimuth. In
this case, the railway plan is linear on a horizontal plane. But even on a horizontal plane, due to the
terrain, the presence of settlements and other obstacles, there is a need to change the azimuth. The
new azimuth defines a new straight section on the horizontal plane.

*Corresponding author. E-mail: aartykbaev@mail.ru
Received: 21 January 2024; Accepted: 28 May 2024.
(© 2024 The Authors. This is an open access article under the CC BY-NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/)
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The pairing of linear sections with each other is carried out using curves. The presence of curves
in the railway plan is due to the need to deviate the route from the linear direction for the purpose of
bypassing [6].

The angle a between linear sections is called the angle of rotation. When a railway plan is considered
only the horizontal plane o € (0, 7). In general, a can take any value. If the linear sections belong
to horizontal planes of different levels, the connecting curve has the form of a spiral, then the angle
of rotation can take on arbitrary values. A section of a railway plan, on a horizontal plane, with a
rotation angle v can be represented in the form of two rays that make up this rotation angle (Fig. 1).

Figure 1. Curved section of the railway plan

The simplest, cost-effective solution for choosing a curved section is a circle of radius R and another
connecting points A and B of the straight sections a and b of the turn (Fig. 1). The position of the
railway significantly depends on the value of the radius of the circle R and it is called the radius of the
curve [7].

In the railway there are special tables that determine the radius of the curve R, taking into account
the technical and economic requirements for a given road [8|. In addition, the curved part of the road
is considered clothoidal [9,10]. This table is compiled taking into account the need to limit the speed
of trains, removal of the designed line, increased wear of the rails, increased costs for the ongoing
maintenance of the upper structure of the track and repair of rolling stock and other factors associated
with the operation of the road.

Note that the curve of a railway plan section on a horizontal plane is considered as a flat curve on
this plane.

2 Properties of the curve describing the railway plan

To study the curve of the railway plan, it is important to consider the point describing the curve
in the profile section by the movement of the wagon.

When the wagon moves in a linear direction on a horizontal plane, the plan of the railway will be
a straight line, which is obtained by moving point M in azimuth (Fig. 2).
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Figure 2. The profile of the movement of the wagon in a straight section

Here N is the center of gravity of the wagon and point M is its projection on the horizontal plane mg.
The plan of a railway track is understood as the geometric location of points M on a horizontal plane.
These geometric locations of points generally determine the curve that defines the railroad plan. As
stated above, this curve consists of linear and curved parts connecting straight parts.

To clarify the geometry of the curve formed by the point M, we consider the mechanics of the
movement of the wagon when turning, that is, when moving from one straight section to the next,
when these straight sections both belong to the same horizontal plane.

Theorem 1. With curved sections of the railway plan, the trace of point M will be a spatial curve.

Proof. We will prove the theorem for the simplest case of the railway plan, when both linear sections
a and b of the railway plan belong to the same horizontal plane a.

The proof of the theorem in complex conditions, that is, at least in the case of a and b lying on
different horizontal planes, becomes obvious, since the connection of points A and B at different levels
ensures the spatiality of the curve of the railway plan.

To prove the theorem, let’s consider the profile of the movement of the wagon in a curve, which
looks like the one shown in Figure 3. To avoid the influence of centrifugal force when the part is curved,
an elevation of the outer rail h is arranged in relation to the inner one. The value of h depends on the
radius of R and the speed of the train in this section.

h

el N

Figure 3. The profile of the movement of the wagon in a curve section

ol le

If we establish a Cartesian coordinate system with the origin at point A and the direction of
the z-axis along the direction of the segment AB, the y-axis is perpendicular to the z-axis and the
z-axis is along the normal of the horizontal plane, then the point M’ has three coordinates (o, yo, 20)-
Moreover, the value of zg depends on the value of h and will be different from zero, if A # 0. In the
curved part of the railway plan there is h # 0, therefore the curve that is the trace of point M is
spatial. The theorem is proved.
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To study the movement of point M of the railway plan, the horizontal plane 7 is taken as the plane
z = 0. We select the y-axis perpendicular to the z-axis with a positive direction to the corresponding
direction of the linear part starting from point B.

O'(xy.3,)

Figure 4. The inner path of the curve section

Let’s assume that points A and B are connected to an arc of a circle with radius R and center at
point O’ (g, yo)-

With the current selection of the coordinate system, the points A and B have the following coor-
dinates A(0,0) and B(2x,0). The equation of a circle with center at point O'(xg, o) and radius R
has the form

(z —20)> + (y — yo)* = 22 + ¢, (1)

since
2 2 2
R = x5+ y5.

The same equation can be written in parametric form:

{x:xo—i- (:c%—l—yg)
y=yo+ (23 +13)

cost,

I )=

sint,

S___ is proportional to the length of the circular arc.
(z3+v5)*

When the train moves along a curved part of the road, in order to extinguish the centrifugal force
that appears when turning, the outer country of the rail is raised to a certain height H. The value of

H depends on the radius of the curve R and on the speed of the train.

where the parameter t =

The position of the base of the wagon when turning is shown schematically in Figure 5.

Figure 5. Deviation from the horizontal plane
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The horizontal plane my takes on another position m,, where v is the angle between these planes.
But the size of the angle ¢ depends on the value of H. In this case, point M of the railway plan goes
into point M’ on the plane my. Since the point M’ differs from the M belonging to the horizontal
plane, it is spatial. Therefore, the curve describing the point M will also be spatial.

The technical and economic requirement for railways prefers not to change the internal part of the
track rail. Therefore, it is advisable to select plane my so that the inner part of the road rail remains
on a horizontal plane. Then the road traffic pattern takes the following form.

Figure 6. Deviation from the horizontal plane while maintaining the internal path on the horizontal
plane

At the same time, the spatiality of the curve formed by the point M’ remains.

In Figures 5 and 6, L; and Ls indicate the track rails. It is obvious in Figure 6 that the inner part
of the track rail is left unchanged and the outer part, that is, the point Ls goes into the point L.

Note that changes in point Ls linearly depend on point M and on the track width, which is constant.
The position of the point L) is completely determined by the position of the point M’. Therefore, we
can reason only with respect to the point M’.

Let us assume that, relative to the section AB, the radius R is selected and the speed V is the
passage of the train. Then the lifting height of the outer rail Hap can be accurately determined, so
that the inner side of the track rail remains on a horizontal plane.

Then the plane mg to which the circular arc belongs can be accurately determined by the equation.
This plane will be the plane passing through the points (xg,yo,0), (0,0, H) and (2x,0, H) of the

equation of this plane.
z:H<x+y—2>. 2)
Lo Yo

The curve M’ described by the point M is a spatial curve relative to the railway plan described by
the point M, but belongs to the plane (2). The equation of this curve can be written in metric form:

T =x0+ (w% —l—y%)% cost,
1
y=yo+ (¢§ +v5)? sint,

(e2442)? (e2+42)? .
= miCOSt—i- 7811’lt—2.
Yo

But curve « will not be a continuous continuation of the path; it lies on a different plane relative
to the horizontal plane. A connection should be established using an additional curve connecting the
curve v with the linear part a and b. For this purpose, we divide AB into three parts AC’ CD and
DB with the condition that the length of the arc AC and DB in duration is greater than the length
of the two wagons. This is a general requirement for a curved part to ensure smooth movement of the
train along that part. Let’s assume that points C’ and D’ are the images of points C' and D on the
curve . Then we take part of the curve « with ends at points C’ and D’ as a part of the route.

It is required to construct a part of the railway plan connecting points A and C’, also points D’
and B, so that when crossing the curve AC’D’B, the smooth movement of the train is ensured.
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We denote by 71 and 72 the curved parts of the curve connecting points A and B consisting of the
arc AC’ and D’B, respectively. For convenience, curves 1 and o can be considered symmetrical with
respect to the bisector zp of the angle formed by the straight part a and b of the railway plan (Fig. 7).

Figure 7. The curve of the outer rail

The curve equation of part v; can be thought of as a spatial curve connecting points A(0,0,0) and
C'(x1,11,21) € v with curvature k = L and torsion o.

a:2+y2 2

But torsion ¢ can be considered a gigeaﬁl)y increasing function of the length of the road in the form
o =m- s+ e. Moreover, given R and V', the values of m and e can be determined. Thus, curvature k
and torsion ¢ are functions of R radius of curvature and speed of movement. Then, using the Frenier
formula [11] for the curve v; , one can determine the equation of the curve. Having obtained the
equation of the curve, we can calculate the size of the railway track with the necessary accuracy, which

ensures the safe movement of the train along this track.

8  Dynamic system for determining the route schedule

The railway with the curved part is called the railway route. It has been proven that the route is
a spatial curve.

In the previous section it was shown that the radius of the curved part of the railway plan completely
determines the curvature of the curved part of the route [12].

Torsion of the curved part of the road is defined as a change in the angle of the contacting plane
of the curve representing the road route.

If the curve is given by the vector equation

—,

(s) = Z(s)i + y(s)j + Z(s)k,

<

where s is mastiff curve length, {4, j, k} is basis vectors and z(s),y(s), z(s) € C2.
Then the touching plane at point (zg, yo, z0) is determined by the formula:

T—To Y—Y =Z—Z20
2'(s0)  y'(s0) #'(s0)| =0.
2" (s0) y"(s0) 2"(s0)

Consider at two points M (g, Yo, 20) and N(xzg + Ax,yo + Ay, z0 + Az) the osculating plane of
the curve . Let us determine the angle A between these planes. Speed change of angle 1) between
osculating planes

called torsion of a curve into points M (xg, Yo, 20)-
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The torsion of plane curves is zero everywhere.
If we have a vector equation of a curve given by formula (1), then the curvature and torsion of the
curve are calculated by the formulas [13, 14]:

k= {r’ ’(s)}
and
‘ (,r/,',,//,',,///)‘

k2 '

It should be noted that the curvature depends on the coordinates of the center of the osculating
circle (zg,y0). The radius of the osculating circle is calculated using the formula R = \/l’% + y%. The
torsion of the curve is determined depending on the radius R and the rise h- the outer part of the track
rail o = f(R, h).

But the parameters R, h can be selected depending on the requirements for the road, which are
determined by technical and economic conditions. Therefore, Frenier’s formula

g =

7= kv,
v=—kr—0of (3)
B =ov

is a dynamic system of differential equations overestimated from parameters R and V. The path
equation is a solution to the dynamic system (3). Setting parameters R, h is completely determined
by the solution of the system. Therefore, system (3) can be taken as a mathematical model of the
railway route.
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In recent years, the fractional partial differential equation of the Boussinesq type has attracted much
attention from researchers due to its practical importance. In this paper, we study a non-local problem
for the Boussinesq type equation D{fu(t) + ADfu(t) + v?Au(t) =0, 0 <t < T, 1 < a < 3/2, where D"
is the Caputo fractional derivative, and A is an abstract operator. In the classical case, i.e., when a = 2,
this problem has been studied previously, and an interesting effect has been discovered: the existence and
uniqueness of a solution depend significantly on the length of the time interval and the parameter v. In this
note, we show that in the case of a fractional equation, there is no such effect: a solution of the problem
exists and is unique for any 7" and v.

Keywords: fractional equation, Caputo derivative, forward and inverse problems, Fourier method.
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Introduction

Let H be a separable Hilbert space, and let A : D(A) C H — H be an arbitrary unbounded,
positive self-adjoint operator, and we assume that A has a compact inverse A~!, where D(A) is the
domain of A. Let Ay and {vy} be the eigenvalues and corresponding eigenfunctions of A.

Let us introduce the Caputo fractional derivative D{* of order v € (1,2) of a vector-valued function
h(t) € H (see, for example [1])

DOR(E) = F(zl 5 / ¢ hﬂgildg, L0,
0

provided the right-hand side exists. Here I'(«) is Euler’s gamma function.
Let 1 < a < 3/2. The object of study of this work is the following fractional differential equation

Du(t) + ADXu(t) + v*Au(t) =0, 0<t<T (1)

with non-local conditions

u(0) = u(T), (2)

T
/u(t)dt =, (3)
0

*Corresponding author. E-mail: ashurovr@gmail.com
Received: 30 January 2024; Accepted: 27 May 2024.
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where ¢ € H is a given vector and v > 0 is a fixed number.

Note that since the abstract operator A is only required to have a complete orthonormal system of
eigenfunctions, any elliptic operator can be considered as A. For example, if we take Lo(Q2), Q C RV,
as the Hilbert space H, then we can take the Laplace operator (—A) with the Dirichlet condition as
A.

The equation (1) has different names for different values of the parameter o. Thus, if & = 1, it
is called a differential equation of the Barenblatt-Zheltov-Kochina type (see |2]), and if o = 2, it is
called a differential equation of the Boussinesq type (see [3]). If 0 < a < 1, it is called a fractional
differential equation of the Barenblatt-Zheltov-Kochina type, in the case 1 < a < 2, it is called a
fractional differential equation of the Boussinesq type. Differential equations of the Boussinesq type
were introduced by Joseph Boussinesq in 1872 (see [3], eq. 26). The Boussinesq equations are widely
used in numerical modeling in coastal engineering for modeling waves in shallow water and harbors.
Although wave modeling in such cases is well described by the Navier-Stokes equations, it is currently
extremely difficult to solve three-dimensional equations in complex models. Therefore, approximate
models, such as the Boussinesq equations can be used to reduce three-dimensional problems to two-
dimensional states (see, e.g., [4]).

There is a number of works (see, for example, [2], [5]-[7]) in which specialists consider various
initial-boundary value problems for differential and fractional differential equations of the Barenblatt-
Zheltov-Kochina type. Since our study relates to the Boussinesq type differential equation, we present
some results related specifically to these equations.

Due to the mathematical and physical importance, over the last couple of decades, existence and
nonexistence of solutions of the Boussinesq type equations have been extensively studied by many
mathematicians and physicists (see, for example [8]-[12] with fractional order, and literature therein).
Nonlinear Boussinesq type equations arise in a number of mathematical models of physical processes,
for example, in the modeling of surface waves in shallow waters or considering the possibility of
energy exchange through the lateral surfaces of the wave guide in the physical study of nonlinear
wave propagation in wave guide (see, for example, [13] and [14], and literature therein). In [13], the
authors consider the Cauchy problem of the two-dimensional generalized Boussinesq type equation
uy — Au — Augy + A%u+ Af(u) = 0. Under the assumption that f(u) is a function with exponential
growth at infinity and under some assumptions on the initial data, the authors prove the existence
and, in some cases the nonexistence of a global weak solution.

Model equations of the Boussinesq type (the problem (1)-(3) with @ = 2, v = 1 and
A= —88—;2 — 88—;2, z,y € (0,1)) and equations of mixed type and nonlinear equations containing equa-
tions of the Boussinesq type are systematically studied in a series of works [15]-[17]. In these works,
the existence and uniqueness of the classical solution of initial-boundary value problems were proved
and some inverse problems were studied. In the work [18], problems for the Boussinesq equation with
a spectral parameter were investigated.

Let us cite two more works [19] and [20] that motivated the appearance of our research. In these
works, the above non-local problem (1)—(3) was studied for a classical partial differential equation in
which A is the Laplace operator with the Dirichlet condition. So in the fundamental work [19], Alimov
and Khalmukhamedov studied the following non-local problem in the cylinder Q x (0,7):

u — Ay — 1?Au=0, 2€Q, 0<t<T,
u(z,0) = u(z,T), x€Q,
T (4)
[ uta e = ()
0

where ¢(z) is a given function. The authors discovered an interesting effect: it turns out that the
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existence and uniqueness of the solution of this problem significantly depend on the length of the time
interval and the parameter v. If % € (0,1), then the solution exists and is unique for all ¢ € D(A).
The case % > 1 is more complicated: if % > 1, and this number is not a natural number, then for the
existence of a solution, it is necessary that the function ¢ is orthogonal to some eigenfunctions of the
Laplace operator, and in this case, the solution is not unique. If the number % is a natural number,
then only orthogonality is not enough; it is necessary that the function ¢ is smoother: ¢ € D(A?).

Since the parameter v in the equation is fixed, this result means that if the process under study
lasts “not so long”, then a solution to the problem exists for any measurements ¢. However, if the
process lasts “a little” longer, then the solution does not exist for all data ¢.

In the recent work [20], problem (4) was studied with the kernel tu(z,t) in the integral condition.
Similar to the paper [19]|, conditions have been found for the time interval (0,7, function ¢ and
parameter v, which guarantees the existence of a solution to the problem.

A natural question arises: will the effect found in [19] be preserved, if instead of the second time
derivative in equation (4) we take the fractional derivative of order « € (1,3/2), in other words, instead
of equation in (4), consider equation (1)? In this paper it will be shown that the above parameter
% does not play a significant role in solving the non-local problem (1)-(3) and the solution to this
problem exists and is unique for any function ¢ € D(A), regardless of the value of the number %

The article is organized as follows: Section 2 provides some information about the domain of
definition of the operator A and proves the necessary estimates for the Mittag-Leffler functions. In
Section 3, we will formulate the main result of the work and construct a formal solution to the problem
(1)—(3). Section 4 is devoted to the proof of Theorem 1. In the “Conclusions” section discusses possible

further developments of the obtained results.

1 Preliminaries

In this section, we provide some information about the operator A and present new bounds for the
Mittag-Leffler function in the case 1 < p < 3/2, based on the findings of the study conducted by [21].
The action of the abstract operator A under consideration on the element h € H can be written as

Ah =" Nehyug,
k=1

where hy, is the Fourier coefficient of the element h: hy = (h,vg). Obviously, the domain of this
operator has the form

D(A)={he H:> X|hl* < oo}.
k=1

For elements h and g of D(A) we introduce the norm and inner product as

IAI1F = > Ajlhel* = || AR]P,
k=1

[e.e]
(hg)1 = > AihaGs,
k=1
respectively. Together with this norm D(A) turns into a Hilbert space.
Let us denote by C((a,b); H) the sets of continuous vector functions u(t) on the interval t € (a,b),
whose values lie in H, and by AC*((a,b); H) the sets of vector functions whose derivatives are absolutely
continuous with respect to t € (a,b).
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Recall, the Mittag-LefHler function E, ,(t) has the form (see e.g. [22], p. 56):

[e.o]

t’l’b
Bput) =3
= T(pn+p)

where p > 0 and p complex number.

Next, we establish some two-sided estimates for the Mittag-Leffler function E, ,(—t), 1 < p < 3/2,
t>0, u=1,23,p. The following simple method for obtaining these estimates was suggested to the
authors by Professor A.V. Pskhu (see, [21]).

Let ¢(9, 5; z) stand for the Wright function, defined as

o0 k
z
¢(575§Z):;W, d>-1, BeR, zeC.

Let 0 < & < 1. In the work of A.V. Pskhu [21] for functions h(t) defined at ¢ > 0, the following integral
transform is introduced and studied:

Pt =7t [ nis)o( ~ e Jas.
0

Note that P$7h(t) is some modification of the integral transform introduced by B. Stankovi¢ in 1955
(see [23]).
Let us present the following statement from [21].

Lemma 1. Let v > 0. Then

PEnpy—1 — p&ytn—1 I'(v) )
I'(&y +n)
From Lemma 1, by the definition of the Mittag-LefHler function, we get

PN By (MP)] = 44T g e (AF). (5)

Lemma 2. ( see [24], p. 372, 373) There is a function f(«) decreasing on the interval (1,3/2) such
that for any a € (1,3/2) and 8 > f(«) function E, g(z) does not vanish, where f(c) satisfies the
following inequality:

4
a+h(a) < fla) < 3% l1<a<3/2,

where
h(a) =exp [—7(1 — 1/a)].

Lemma 3. Let o € (1,2). Then the following estimate holds:
Bar(—t) <1 t>0.
Proof. Let p=1,p=2,{ = 5,n=1-§ and A = —1 in equality (5). Then, we have:
Eo1(—t%) = P%’k%(Ezl(—tZ)) = P23 cost.

Using the inequality | cost| < 1 and Lemma 1, we get

) [ A

[N]1)

|Eaa1(—t%)| <P

Lemma 3 is proved.
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Lemma 4. Let oo € (1,3/2) and 0 < @ < 0o. Then there exists a number £; = €1(a) > 0, depending
on a such that the following estimate holds

0<er < Eup(—t*)<1, 0<t<a.

)
Proof. Let p=1,p =2, = $,n=2—5 and A = —1. Then from (5) it follows the following
equality
tEqo(—t*) = P22 2(Ey1(—t*)) = P22 2 cost.

Using the inequality | cost| < 1 and Lemma 1, we get

o s T(1)
tEqo(—t%)| < P22 21 =t—* =1,
‘ 0172( )| — 2 2 F(Q)
Therefore, for t > 0, we have that
[Ea2(—t%)] < 1.

Let 0 < a < co. First we show that E,2(—t*) > 0. Since f = 2 > f(«), then from Lemma 2 it
follows Eq 2(—t%) # 0, and therefore E, o(—t“) function keeps its sign for all £ > 0. On the other hand,
we know that E,2(0) = 1 > 0 and therefore E, o(—t*) > 0 for all £ > 0. Further it is well known
that E,2(—t*) € C[0,00). Since function E, 2(—t*), continuous in a closed domain [0, a], reaches
its minimum and this minimum is obviously positive, denoting it by 1 = £1(a) > 0, we obtain the
statement of the lemma. Lemma 4 is proved.

Lemma 5. Let a € (1,3/2). Then the following estimate holds

1
0 < Ea73(—ta) S 5,

and A = —1. Then from (5) it follows the following

0<t<b.

Proof. Let p=1,p=2¢§=9,n1=3—
equality

QR

tzEa,i%(_ta) = P%’37%(E271(—t2)) = P22 cost.
Using the inequality | cost| < 1 and Lemma 1, we get

a5 a 1) 2
t2Eq 5(—t* <P*v3"1:t2(— = _.
’ Dé,3( )‘ —_ 2 2 1‘\(3) 2
Therefore 1

Bas(~t%)| < 5, 130

Now we show that E, 3(—t*) > 0. Since § = 3 > f(«), then from Lemma 2 it follows E,, 3(—t*) # 0,
and therefore Eq, 3(—t*) function keeps its sign for all ¢ > 0. Also, we know that E, 3(0) = 3 > 0 and
therefore E, 3(—t*) > 0 for all £ > 0. Lemma 5 is proved.

Lemma 6. Let « € (1,3/2). Then there exists a number Cy > 0, such that the following estimate
holds:

—

(Ea2(=T%)? + Ea3(=T*)(1 = Ea1(=T%)) > Co.
Proof. We have that

(Ba2(=T%))?* + Ea3(=T*)(1 = Eq1(=T%)) 2 (Eaa2(~T%))*
According to Lemma 4, there exists a positive number Cp, such that
(Eap(=T%))* > Co,

where Cy = 7. Lemma 6 is proved.
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Lemma 7. Let a € (1,2). Then, the following estimate holds

1
E —t) < ——, t>0.
’ 01706( )‘ — F(Oé)’ -

Proof. Let p=1,p=2,§ = §,n=0and A = —1. Then from (5) it follows the equality
1 By o(—1%) = P2Y(Ey 1 (—t%)) = P20 cost.
Using the inequality | cost| < 1 and Lemma 1, we get

a INQ!
|ta71Eoé7a(_ta)’ < P§,01 :tafl ( ) — tafl

I(a) T(a)’

Therefore, for ¢ > 0, we have that

N 1
Eaa ()] <

Lemma 7 is proved.

2 Formulation of the main result and formal solution of the problem (1)—(3)

The solution of problem (1)-(3) will be understood in the sense of the following definition:

Definition 1. If a function u(t) € ACY([0,T); H), Dfu(t), Au(t), ADXu(t) € C((0,T); H) and
satisfies all the conditions of problem (1)—(3), then it is called the solution of problem (1)—(3).
Note that here the absolute continuity of the derivative u/(t) is necessary to avoid non-uniqueness

of solutions due to singular functions.
Here is the main result of this paper.

Theorem 1. Let ¢ € D(A). Then, there is a unique solution of problem (1)-(3) and it has the form:

[e.o]

VrFo 2 (—U%T“)Ea,l (—I/’%ta)

o= k=1 <T((Ea,2(—V13Ta))2 + Bag(—1iT*) (1 = o (—1T%)))

+

+

pit(1 — By (13T™)) By (1) Ju Q

T2((Ba2(—v3T*)? + Eas(—v3T°)(1 = Ea (—1319)))

where v, = vy /1 i’;k and ¢ = (o, vx) are the Fourier coefficients of function ¢.

In this section we will construct a formal solution of problem (1)-(3) and prove the uniqueness of
the solution.

Let u(t) be any solution of the non-local problem (1)—(3). Then since the system {vy} is complete
in H, the solution has the form:

u(t) = 3 Tult) (7)
k=1

If we multiply both sides of this equality scalarly by v;, then from the orthonormality of the system of
eigenfunctions {vy}, we obtain the equalities T};(t) = (u(t), vj).
Substituting (7) into equation (1), we get

DT (t) + M DTy () + 2\ Ti(t) = 0.
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Then, we have that
(1 + M) DT (t) + 2\ Ti(t) = 0.

If we divide above equation to 1 + Ay and by v we denote vy /5 j:’;\ , then we obtain
D{Ty(t) + v Ti(t) = 0, (8)
and using the conditions (2) and (3), we have:
Tk(o) = Tk(T)a (9)
and
T
/ Ti(t)dt = g, (10)
0

The solution of the equation (8) has the form (see, for example [25], p. 231.)

Ti(t) = apEo1(—Vit®) 4 byt By o(—vEL®). (11)
To find the unknown coefficients ay and by, we use the non-local conditions (9) and (10).

Apply conditions (9) and (10) to (11), we get:

ar, = apFo1(—VETY) + b TEo2(—VET™),
T

/(akEOC,l(—V,%ta) + bktEag(—V]%ta))dt = QPk-
0

Solving this system of equations, we will have

gOkEmQ(—l/gTa)
T((Ba2(—v3T*))* + Ea3(—viT*)(1 = Ea(—3T)))’

ap =

(1 = Eaa1(—v7T*))
TQ((EQQ(—V]%TO‘))2 + Emg(—l/]%TO‘)(l — EOL’l(—V]?Ta)))‘

Using the equalities (7), (11), (12) and (13) we get the formal solution (6) for the problem (1)—(3).
It remains to prove that the constructed formal solution satisfies all the requirements of Definition 1,
i.e. is indeed a solution to problem (1)—(3). We will do this in the next section.
On the other hand, the uniqueness of the solution follows from the already established equalities
(12) and (13). Indeed, let us show that the solution to the homogeneous problem (1)—(3) with function
= 0 is identically zero. From equalities (12) and (13) it follows that ay = by = 0, and then all
coefficients T} (t) of series (7) are equal to zero. Due to the completeness of system {vy}, it follows
that u(t) = 0.

by, =

3 Proof of Theorem 1

Let S;(t) be the partial sums of (6). Then
J
AS; () = MelarEa (—17t®) + bt Eo o (—Vit™))vg.
k=1
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By Parseval equality, we obtain

|AS; ()| = Z)\|akEa1 (=) + bt By o (—13t%)|% <

< CZAk\akEal( V2t |2+CZ)\ bt B o(—v3t)|2.
k=1

Let us estimate the following two terms, separately

QOkEa72(—V]%Ta)Ea71(—V]%tOC) ’
T((Ba2(=13T%))? + Ea3(—13T%)(1 = Eq 1 (—viT®)))

Iy = |y s (—1724%)| = ]

and

t 1_'Eb _ 2704 Eh __2ta
o = [bet B o —24%)] = e |

’TQ((E 2(=ViT*))? + Ea3(—3T)(1 = Ea (—13T7))) |

To estimate I, we apply Lemma 3, Lemma 4 and Lemma 6. Then

|<Pk| 1
I <CT™ 14
1< B <o, (1)
Similarly
L< e Lo 2t| k). (15)
=720 k

Using estimates (14) and (15), we obtain:

1AS; ()] < C°T 2ZA loxl? +C°T~ tQZA [oxl?.

Therefore, if ¢ € D(A), then

J J
22 Z MJop|? + C*T42 Z A2 )on|? < const.
k=1 k=1

Thus Au(t) € C([0,T]; D(A)).
Now we will show that the termwise differentiated series (6) converges uniformly on [0, 7], which
will mean that «/(t) € C([0,T], H). We have that

j
Z (apt®1 (—VRt®) + bp B 1 (—VEtY))uy
k=1

By Parseval equality, we obtain that

1S5 = Zlakta (=t®) + b B (—vit®)* <

J J
< O  apt® B o (A2 + O |bpEa (—v2t%)|2
) k ) k
k=1 k=1
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Let us estimate the following two terms, separately

Ot By o(—1VET®) Eq o (—1V3t%)
T((Baa(—T) + Eag(—T)(1 — Eax(—02T%)))

)

I = |akta*1Ea7a(—V,§ta)| = ‘

and

1 = Eq1(—vET®))Eg 1 (—vit®
I2Z|bkEa,1(_l/]%ta)|_‘ i o1 (= T)) Ea (—vjct?) ‘

T2((Ea2(=13T*))* + Eas(—13T*)(1 — Eqa(=17T*))) |
To estimate I;, we apply Lemmas 3-7. Then

1

I < o119l — <O T gy, 16
Similarly
W’k\ -2
Ir < <CT . 17
= T2 ¢y oxl {an

Apply estimates (16) and (17), we get

J J
IS < VT2 Y o4 T Y [
k=1 =

Hence
IS5 < Cllel], t > 0.

Further let us show that u/(¢) is absolutely continuous. For this, we take the first-order derivative
with respect to ¢ from the partial sums S%(¢):

J
S7(t) =Y (ant® Baa1(—vit®) + bpt® " Ea,a(—17t*))ox
k=1

From this it is easy to see that S7(t) € L((0,T), H). Therefore, we get u(t) € ACL([0,T]; H).
Now we show that the following sum Df*S;(t) converge uniformly in ¢ € (0,7). To do this, first
consider the sums

J
A
(I+A)LAS;(t Z . +’“Ak (0Bt (—V3Y) + byt Eq o(—121%))uy,
=1
By Parseval equality, we get

—1 2 2 2 2
I+ A AS O = 3 (Koo () + it Baa( 1) <

J J 2
A

E ta 240 E 716 bptE, o — 2t

kz 1+)\ z‘ak al( vit®)| >\k)2’ k a,2( v t%)|

By estimates (14), (15) and /\’“ < 1 we have that

J J
1T+ A) T AS; ()12 < T2 el + C2T 2 Y gl
k=1
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From this, since ¢ € H, we have that

J J
Cc*1r2 Z lon|? + C2T 42 Z lor|* < const.
k=1 k=1

Therefore (I + A)~'Au(t) € C((0,T); H). Now applying the obvious equality
D¢u(t) = —v2(1 + A)~L Au(t), which follows from the commutativity of the corresponding operators,
we obtain Dfu(t) € C((0,T"), H).

It remains to prove the continuity of AD{u(t). From equality AD$u(t) = —Dfu(t) — v2 Au(t) and
continuity of D{u(t) and Au(t), it follows ADu(t) € C((0,T), D(A)). Theorem 1 is proved.

4 Conclusions

The work is devoted to the study of the correctness of a certain non-local problem (1)—(3) for
equations of Busineski type. Namely, the question of the existence and uniqueness of a solution to the
corresponding non-local problem is analyzed. In recent years, a number of works have appeared where
initial boundary value problems for various types of equations of Busineski type have been studied.
The motivation for this was primarily the numerous applications of such problems in the modeling of
various processes in physics and mechanics.

Recently, a fundamental work [19] (see also [20]) appeared, where the correctness of a similar
non-local problem was studied in the case when a = 2. Here the authors discovered an interesting
phenomenon: the correctness of the problem significantly depends on the duration of the process 1" and
the parameter v. It turned out that the most optimal case is when the process does not last that long,
ie. % € (0,1): here the problem is correct for any ¢ € D(A). If the process lasts longer, i.e. % >1,
then additional conditions will appear on the function ¢ and these conditions depend on whether the
number % is a natural number or not.

The question naturally arises: does this phenomenon persist in the case when, instead of the second
derivative with respect to time, we take a derivative in the sense of Caputo D{* of order 1 < a < 3/2.
In this paper it is shown that there is no such effect and the corresponding non-local problem has a
unique solution for any ¢ € D(A).

In the future, it would be interesting to consider other fractional derivatives instead of Caputo
derivatives, to see if the corresponding effect would take place. Also interesting is the study of inverse
problems to determine the right-hand side of the equation for such non-local problems.

These tasks are the subject of further research.
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In the present paper, we construct a first order of accuracy difference scheme for the approximate solution of
the inverse problem for telegraph-parabolic equations with an unknown spacewise dependent source term.
The unique solvability of constructed difference scheme and the stability estimates for its solution were
obtained. The proofs are based on the spectral representation of the self-adjoint positive definite operator
in a Hilbert space.
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Introduction

Differential equations with unknown source terms are widely used in the mathematical modelling
of real-life phenomena in many different fields of science and have been broadly investigated over the
years (see, e.g., [1]-]9] and the references therein).

The problems for differential equations containing a time- and/or space-dependent parameter
(source term) are called source identification problems. These types of problems are inverse and their
solutions cannot be determined uniquely from imposed initial and /or boundary conditions. To achieve
a well-posedness of a source identification problem, one needs to provide some additional condition(s).
Source identification problems for mixed type differential equations have been receiving a great deal of
attention recently (see, e.g., [10]-[19] for hyperbolic-parabolic, [20]|-|22| for elliptic-hyperbolic, and [23]
for parabolic-elliptic source identification problems).

Numerous local and nonlocal boundary value problems for telegraph-parabolic equations with un-
known source terms can be reduced to the following abstract problem for the differential equation with
a spacewise dependent parameter p

W () + au (t) + Au(t) = p+ f(t), 0<t <1,
u(t)+ Au(t) =p+g(t), -1 <t <0,

u(0+) = u(0-), ' (0+) = v/ (0—),
u(=1)=¢, u(\) =19, -1 <A <1

(1)

in a Hilbert space H with a self-adjoint positive definite operator A satisfying A > 61, where § > %2
and o > 0. The last condition in (1) is considered in order to compensate the uncertainty in the
problem due to unknown term p.
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The unique solvability of problem (1) in the space C(H) of the continuous H-valued functions u(t)
defined on [—1, 1], equipped with the norm
fullcn = s o)l

was established in [24], and the following theorem on the continuous dependence of the solution on the
given data was proven.

Theorem 1 (|24]). Assume that ¢, ¢ € D(A). Let f(¢t) and g(t) be continuously differentiable
functions on [0, 1] and [—1, 0], respectively. Then, for the solution {u(t), p} of problem (1) in C(H) x H
the following stability inequalities

lelloan + 147 plli < M) Il + Nl + max 150+ _max lo(®)la].

A
max [u(8)| + max oo/ (0l + max /() + [ Aulcan + Iplla

< MG N[ A4¢ln + 146 ] + max £ Ol + 17Ol + max g0l + l9(0) 1]

hold, where M (4, A\) does not depend on ¢, 1, f(t) and g(t).

In general, the differential equations with unknown parameters are not solvable analytically and
therefore one needs to use numerical methods to approximate their solutions. The main goal of this
study is to construct and investigate a first order of accuracy stable difference scheme for the approx-
imate solution of abstract problem (1). We prove the unique solvability of the constructed difference
scheme and obtain the stability estimates for its solution. The analysis is based on the operator approach
and the proofs of the stability estimates are based on the spectral representation of the self-adjoint
positive definite operator in a Hilbert space.

1 First order of accuracy stable difference scheme

Let 7 = 1/N be sufficiently small positive number satisfying A > —1 + 7. Let us define the grid
points t = kr, —N < k < N. For the approximate solution of problem (1), we construct the first
order of accuracy stable difference scheme

uk+1_2:2k+uk—1 + auk-‘-;—uk +Auk+1 :p+ flm 1 < k < N — 1’
Bl 4 Aup =p4gr, —N+1<k<0, (2)
M =p— AUO + g0, U_N=@, U= wv

where £ = | \/7], fr = f(tx), 1 <k <N —1and g = g(tx), -N+1 <k <0.
We first present some lemmas, which we will need in the remaining part of this paper. Here and
everywhere else, we denote

(e e )

Q=(I+7A)"
Lemma 1 (|25]). The following estimates hold

and

|\R|r—m <1, IRl gr—m <1, IR'R|gm <1, R~ <1. (3)

1RHH—>H
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Lemma 2 (|25]). The following estimates hold

1
m < — <1 >1 4
1Q ot < g <1, m =1, @
1
A2Qm < > 1. 5
1A77Q HH—>H_2\/W7 m (5)
Lemma 3. If =14+ 7 < A< 7,then —N +1 < /¢ <0, and the following estimate holds
-1
|- <. )
H—H

Proof. The proof of estimate (6) is based on estimate (4).

Lemma 4. The following estimates hold for m > 1

Rm-1 a 042 —1/2 Rm—l a 052 -1/2
| 5 (I—%<A—4I> + = I+2Z,<A—4I>

2\ —l/2 ~
_|_é <A — aj) (RflRmfl _ RflRm—1>
Proof. Since

QN <1. (7)

H—H

21 4

23
o aT a? 2] gm-1

= |I—rA+i 21—(1+2)A}<A—4I> 5
o art o2 \ V| pmt

+ I—TA—@{QI—(1+)A}(A—4I> —,

using (3) and the following estimates
a at a? \ V2
‘ I—TAii{2I—<1+2>A}(A—4I) ]QN <1, (8)
H—H

we obtain (7). The proof of estimates (8) is based on the spectral representation of the self-adjoint
positive definite operator A in a Hilbert space H [25].

Lemma 5. If 7 < XA <1, then 1 < /¢ < N and the following estimate holds

R-1 a o2 —1/2 R-1 a o2 -1/2
[ (2 (o)) 2 (o5 (220

-1
+Z QN> < Ms(8, A, ). (9)
H—H

ST
N
o
|
|2
~
N—
N
~
(Y]
—
au)
iR
fuy)
T
o~
|
fuy)
L
ol
T
o~
~
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Proof. The proof of estimate (9) is based on estimate (7).

We now present the main theorem for the solution of the first order of accuracy difference scheme (2).

Theorem 2. The difference scheme (2) has a unique solution and the following stability estimate
holds

el + {47

< M*(5,\ ] 10
< M0\ o) |lella +[1lle + | max [\fsllat  max  Cllglls], (10)

where M*(6, \, ) is independent of ¢, ¥, 7, fi and gi.

Proof. Let us denote
up =v, + A7 lp, —N<k<N. (11)

Then, the difference scheme (2) results in the following auxiliary difference scheme

SRS M o vy = fr, 1<ESN -

T

Vg —Vk—1
T

+ Avp =gk, —N+1<k<0, (12)
U = —Avg +go, ve=v-N+Y—¢.

First, we obtain the formulas for solution of scheme (12). For the given vy the following difference
scheme

T

{ vk+1—2v2k+vk—1 +avk+;—vk —i—Aka — flm 1< k < N — 17
V1 —vYy __
HE = —Avg + go

has a solution

k 062 -1/2 ‘ ~ ‘
- <A - 41> RFI — R"‘_J> fir, 1<k<N. (13)
=1

Furthermore, for the given v_p, the following difference scheme

U 701 | Ay =gpy, ~N+1<k<0
T
has a solution
k
o= Q1 S QF It SN 1<k <0, (14)
j=—N+1

In particular, putting £ = 0 in (14), we get

0
vo = QNv_n + Z QI g,r.

j=—N+1

Mathematics Series. No.3(115),/2024 49



M. Ashyraliyev, M.A. Ashyralyyeva

Then, by putting this expression for vy in (13), we obtain

k—1 2\ —1/2 Pk—1 2\ —1/2
B (a4 ML o
2 21 4 2 21 4

Cea(r ) (- ) (Qwvﬁ 5 legﬂ)

j=—N+1

k 2

+ (R - R)_l (R’“ _ Rk) g0 — ;Z; (A _ CZI) o (Rk—j _ R’H’) fir, 1<k<N.

. s N1/2
Using R — R = —2ir (A . %I) RR, we have

o2 —1/2 Rk-1 o o2 —1/2
A— — I+—(A——1T
4 ) + 2 + 21 ( 4 )

A a? _1/2~1k1 1 pk—1 N : i+1
+2Z,< —41) (R—R——R—R—) QMuy+ > QITlgr

j=—N+1
1 a? 2 p—1pk—1 —1pk—1
—22<A—4I (R RF1_RIR >go
1 k ()[2 -1/2
N _ k—j _ pk=i) £ <<
P> (A . 1) (R R )fﬂ, 1<k<N. (15)

If 14+ 7<X<7,then —N +1 < ¢ <0, and therefore from (12) and (14) it follows

¢
vw=v N+ —p=Q" v n+ Y QMg
j=—N+1

so that

0
v_y = (I - QN”) B Y@ grre-v|. (16)

j=—N+1

If 7 <A<, then 1 << N, and therefore from (12) and (15) it follows

R-1 a o2 -1/2 R-1 a o2 -1/2
vg_v_N—Hp—tp—[ 5 <I—%<A—4I> + 5 I+%<A—4I)

0
QVon+ Y Q7T

j=—N+1

1 a® \ 7 p-1pl—1  p—1p0-1 1 ¢ o? \ 7 b—j  pl—j
—2Z,<A—4I> (R R RIR )go—%jz:<A—I> (R i_R J)fjf,
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so that

x {Rz_l (I -2 (A - 421)_1/2> + Rz_l <I+ o (A - Ofl)_l/2>
A e ) S g
j=—N+1
_ % <A _ Of[) o (R‘lRﬁ‘l R‘lRH) 90
_2% ¢ <A_ ij>1/2 (Rg—j _Rﬁ—j) fir+o—1v|. (17)
j=1

Thus, for the solution of auxiliary difference scheme (12), we have formulas (14) and (15), with v_xy
being found by formula (16) if —1 + 7 < A < 7 and formula (17), if 7 < A < 1. Now, taking into
account that u_x = ¢, we have A~'p = ¢ —v_y. Then, using (11), we obtain the solution of difference
scheme (2).

Now, let us obtain the estimate (10). Using (16) and estimates (4) and (6), we obtain

wll < My (6, [ } 1
ol < M50 [l + 1l + e gkl (18)

Next, using (17) and the estimates (3), (4), (5), and (9), we obtain

< .
ol < Ma(6. M) [llpllg + 10+ _max [ fellg +_ o il | (19)

Then, using (14) and the estimates (4), (18), and (19), we get

<llv_
lonllzr < llo-wllg + _ mas _ llgell

<
<My(0. N )|l + [0l + | max il + max gl | (20)

for k=—N+1,...,0. Using (15) and the estimates (3), (4), (5), (7), (18), and (19), we obtain

<
el < -l + Ma(0,0)(|_max | filly +_ max_ lloellr )

<
<Ms(6.00) [ llpll + 6l + | _mae (1l + max

il | (21)
for k=1,...,N. Since A='p = p — v_y, using (18), (19), and the triangle inequality, we have
A7 Dl <llellg + lv-nll

< .
<Ms(8, 2 ) [l + [0l + _max il +_ max el | (22)
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Finally, using (11), (20), (21), and (22), we prove the estimate

lurller <|| A7 p| + llokll

<
<M (3 A ) [l + [0l + _max [l +_ max el (23)

for k = —N,..., N. Estimate (10) follows from (22) and (23).
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This paper examines the initial value problem for a third-order delay partial differential equation with
involution and Robin boundary condition. We construct a first-order accurate difference scheme to obtain
the numerical solution for this equation. Illustrative numerical results are provided.

Keywords: numerical algorithm, involution, Robin boundary condition, third order partial differential
equations, delay.
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Introduction

Over the years, nonlocal and local boundary value problems (BVPs) for third-order partial differen-
tial equations (PDEs) have gone through extensive investigations (see, for instance, [1-9]). Time delay
(TD) is a common phenomenon in various engineering projects. The theory as well as applications of
delay nonlinear and linear third-order ordinary differential and difference equations having delay terms
have been explored in numerous works (see, for instance, [10-16]).

The stability of the third order partial delay differential equation (PDDE) having involution and
Dirichlet condition was investigated in [17]. Nevertheless, the third order PDDE with involution and
Robin condition (IRC) is not studied before. Therefore, the main motivation for this paper is to study
the stability of the third order partial delay differential and difference equations with IRC.

1 Differential problem stability

In [0,00) X (—p, p), the initial BVP for the TD third order PDE with IRC.

(24D — (3(y)ucy(C.9)), + B (O(=y)uc—y (G —1))_,
= —b (=0(y)uy( — w,y)), + B (O(—y)u—y(C,—y))_,
+(I)(C7y)a 0<t< o0, (_pv P) )

u(C,y) = 9(¢y), —w < ¢ <0,y € [—p,p],

a1u(C, —p) — 11uy (¢, —p) = 0, a0u((, p) + y2uy(¢,p) =0, 0 < (< o0
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is studied. In this study, we make the assumption that w > 0, § > 6(y) = §(—y) > 6 > 0, y € (—t,t)
and § — d|8] > 0, a1, ag,v1,72 are non negative constants.
We examine the Hilbert space Lo [—p, p] consisting of all square integrable functions defined on

[—p, p| , equipped with the norm
N
1@ naip=( [ 000"
-p

A unique solution wu({,y) is possessed by problem (1) for the smooth functions §(y), y € (—t,t),
9(¢y),—w < ¢ <0, y € [—p,p,2(¢,y), 0 < (< o0, y€ (—pp),andb e R provided the
compatibility conditions are met.

Theorem 1. The following stability estimates hold for the solutions of problem (1):

Ogggx ||U44(C,')”W (—pop) ogglgx ‘|UC(C7')HW22(_p7p) Ogggx ”U(Cv‘)HWS(—p,p)

< M>

2416 (2+1b P d
2+ bl w ao+§j el [T e, ]

o= maxc{ max et Mg

max 9(C Mz >}-

w<(<0

Here, the Sobolev spaces W§ for k = 1,2, 3 consist of all square integrable functions ¢ (y) defined on
[—p, p|, each equipped with their respective norms

2 3

g = | [ 3 vy -y |

P i=0

2 tlme

Note that My does not depend on g(¢,y) and ®((,y).
Proof. With this we are able to change problem (1) to the following initial value problem

PO 1 A% — pAv( —w) + D(C), 0< ¢ < o0,
(2)
v(() =9((),~w<(<0

in H = Lo [—p, p| which happens to be Hilbert space having a self-adjoint positive definite operator
(SAPDO) A that is given by the formula below:

Au(y) = —(6(y)uy(y))y + BO(—y)u—y(=y))—y, (3)
having domain
D(A) = {u(y) : u(y), uy(y), (6(y)uy)y € L2 [—p,p],c1u(—p) — n1uy(—p) = 0, agu(p) + v2uy(p) = 0}.

Theorem 1’s proof relies on the positive definiteness as well as the self-adjointness of the space operator
A as specified by equation (3), as well as the results presented in paper [18]. Additionally, the proof
incorporates the theorem on the stability of the solution to problem (2).
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Theorem 2. [19] The following estimate applies to the solution of problem (2):

3 o2, |4t

1 d*v(¢)
¢ ||y 2 o<<<nw

A2

L 46(0)

max
0<¢<nw

max
dCz HH7 0<¢<nw

H

< (2+|b|w)nao+/ HAétﬁ(s)HHds,nzl,Q,...,
0

where

490
¢ ||y  _wet<o

ap = max< max
—w<(<0

H _wet<o ‘AQg HH}

Stability of the difference scheme

For the approximate solution of problem (1), we study the stable difference scheme (DS). Prob-
lem (1) discretization is conducted in two stages.

Firstly, the spatial discretization is executed. The equation below defines the grid space:
[—t,t]h:{y:yn ‘ yp =nh, —I' <n <T, Fh:t}.

We present the Hilbert space Loy = Lao([—t,t]s) of the grid functions ¢"(y) = {¢"}' defined on
[—t, t]n, endowed with the norm

1/2
o (S el

ye[fti]h

|

We associate the difference operator A% with the differential operator A that is defined by equation (3),
using the following expression

I'—1

Ay (y) = { = Ow)eh), ~ BOEwe™), b (4)

—T+1
that acts in the space of grid functions ¢"(y) = {¢"}!' 1 and meeting the requirements

T 7F+1)

athe™ =y (o7 — ¢ =0, aghg" + (" — " =0.

Here

It is properly-established that A7, as defined by equation (4) is a SAPDO in L. By making use of
A%, the initial discretization step leads to the problem that follows:

h
W + AYu"(¢,y) = —bATU (¢ — w,y)
+O"(C,y), y € [~t,t]h, 0< < oo, (5)

uh(g’y) = gh(Cay)u —w < C < 07 Yy e [_tvt]h, —w < C <0.
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Secondly, problem (5) is replaced with the following first order of accuracy DS

uly o (y)—3ull | (v)+3ul (y)—ul_; (v) +Ayﬂﬁ+2(y)—uﬁ+1(y)
7’ h n

= bAJu () + PR (y), P (y) = "Gy y) k> 1, y € [, 8],

uh —ul
(T + 2 AR O = gl (0, ),

uh —_ouh ul
(T + 2 Ap) 2P0 — g (0,1), y € [, th,

'LLh —U
(Th + 772Ay) mM+1(92] o (Y) _ v () mel(y),y c [—t,t]h,

(T + Ay a2 g W) g (0

h h
| = mu (¥)— 2“mMn21( )Jrumez(y)’y e [—t,t]h,m =1,2

here n =1/M and (; = kn, —M < k < co.
Theorem 3. Let h and 7 be values that are small enough. The following estimates hold for the
solution of DS (6):

h h
Up — Up_q

Ui

h h h
Up o — 2Upq + Uy

max
2
n

0<k< (m+1)M—2

max
" 1<k<(m+1)M
2h

2
W2 h

h < |: 2 bl(M = 2 mbh
Oﬁkg(lr%ﬁnMHukHWzgh < x1 | (2 +nlbl( )™ bg

m iM
+Y 4npM=2))""n Y @) lwy, | m =015,

i=1 s=(i—1)M+1

h h
b = max{ ot 0wy 162G, - 9" (@, |-

M<k<0 M<k:<0

Here, W., , W3, and W3, represent spaces of all mesh functions Y (¢) defined on the interval [—p, ol
having the specific norm

2 3

Wy = (3 3 (o)

y€[—p,p] =0

7 tlme

Note that x1 does not depend on 7, h, g"(t;), and ®%(y).
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Proof. DS (6) can be written in abstract form

h
“k+2 3u,€+1+3u,c up_q

—I—A uk+2nuk+1 —bAhUk M+(I)h k> 1,

- 2
(Th + 12 Ap) =520 = g2(0), (Y + 17 Ap) =0 = g2(0), (7)
(Th + ,,72Ah)umM+2 2uan+1+umM u?nM_2u?nl’>]/[2—1+umM—27

in Loy, which is a Hilbert space with SAPDO Aj, = A that is defined using the formula (4). Where,

g,i‘ = g/,?(y)7 <I>Z = (IDZ(y) and uZ = uZ(y) are known and unknown abstract mesh functions that are

defined on [—p, p|, with the values in H = Lgj,. Consequently, Theorem 2 proof relies on the theorem

4 below as well as the self-adjointness and positive definiteness of the space operator Ay (4) [20].
Theorem 4. |21] The following estimate holds for the solution of DS (7):

h h h
A% Upio — 2Up g + Uy
h P

max

1
_ max
2 0<k<(m+1)M—2

1<k< m+1)M
o 1Sk (mr)

3
max [ A7 ulllg < xa [(2+ nfbl(M - 2))"b

0<k<(m+1)M
m ' M 1
+> @4nblM =2 > AR | m=0,1,...,
i=1 s=(i—1)M+1

3
— 2 Z h 2 4,h
where by = maxc{_m [1ALg" @)oo [Angf (@l a3 (G}

2 Numerical algorithm for the third order delay partial differential equation

We give the algorithm for numerically solving the initial BVP for third order delay PDE having
involution and Robin boundary condition

Bu(C,y) Bu(¢y) aU(C) 1 8%u((,— ) ou(¢,—y)
o~ agay +8= Y — 5 + =5

T 87 acoy
~0.1(- 1) 4 8u(g ~1,y))

—35e X cos 2y + 1.2e~ 2(¢-1) cos 2y,

0< (<0, —T<y<m,

u((,y) = e *cos2y, -1 <(<0, -mr<y<m,

u(¢, —m) — e726 = 28uy, (¢, —7), —u({, 7) + e = 28u, (¢, ), 0 < ¢ < oo

The exact solution of problem (8) is u(¢,y) = e % cos2y, —m < y < 1, —1 < ¢ < co. We use the set
of grid points [—1,00), X [=m, 7|y = {(Ck,¥n) : ¢k = kn, —M < k,Mn = 1,y, = nh, —-I' <n <T,
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I'h = 7}, for the approximate solutions of the problem (8), we get the first order of accuracy DS in ¢

—35e %k cos 2y, + 1.2e2(Sk—M) cos 2y,
tyk=kn, mM+1<k<(m+1)M-2,
m=20,1,..., -I'+1<n<I-1,

Mnp=1, yo=nh, -I'+1<n<T'-1, Th=m,
u® = cos(2nh),

1_0 —2ul +ul

“711+1 n—1 1
o+ n(—T + Sun)

—2ul +u

0 0
_1_77(% — 8ul) = —2cos(2nh),

2 _oyl 0 u? | —2uZ4uZ
Uy :]LG+un+(_ n41 h2n n—1 —|—8u%)

—2up Uy

h2 - 8u1

n)

+2(u111+1

—2ud +u0

( _ k+2 . k+1 k+2 k41 k+2 k41
u§+273uﬁ+1+3u§;7uﬁ ! _ un+1_un+1_2(un —Un )+un71_un71
7’ nh?
k+2 k+1 k42 k+1 k+2 k+1
8U’Ti+2—uﬁ“ A L A A A
+ n 8 nh?
k42 k+1 k—M k—M ,  k—M
u —u u —2u +u
— — 1 n -1 —
+in e = —(0.1) (— nil 2 ol Suk M)

0
—I—(—W +8ud) =4cos(2nh), -T'+1<n<T -1,

2
u;nM_2u:lnM—1+umM—2

k ok 2 (ko k
ubp—e 2 = 3 (uhpy —uby),

*u]fﬂ+6_2<k = %(ulf‘*ulli_l)a 0§k§<00,
(MM <k < (m+1)M, m=1,2,...

uxMT;uwM Fop(— ?ﬂ“—2uﬁhl;/l+1+u?}/[1+l + 8uan+1)

+77(“T-M*2U£M+le\{1 — 8uan) _ uTM—:;ZLM_l’

WTMA2 gy mMEL n (_u?ﬁ“—?uy’?MH-&-uﬂwﬁQ + 8umM+2)
e 2 n

+2(umﬁﬂ*2uanH+u;"_Mlﬂ B SUIL”M"‘l) N (_um41}{172u£M+u:ln_l\/Il

= p o , —I'+1<n<TI'=1, m=1,2,...,
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We rewrite (9) in the matrix form as in the following;:

k=1,2,3,...

Xt = LHYY,

—|—YZXmM_2,

m=1,2,...,

cos (2(—=I')h)
cos (2(-T'+1)h)

cos (2(F —1)h)
cos (2(T")h)

X2 =YPx' + Yy,
XmMJrl — LJXmM 4 LWXmM*l,
XmMJrZ — YPXmMJrl 4 YXXmM 4 YSXmel

fAXk_A,_Q + @Xk—H +AXk +ka—1 — gO(Xk_M),

where A,©,A,Q, F,H,J,P,Q,S,V,W,X and Z are (2I" + 1) x (2I" + 1) matrices, o(x*™), x?, x*
and X", r =k, k+1,k+2 are (2I'+ 1) x 1 column vectors defined by

[1+3 -2 0

a b a
0 a b
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 a* b*
a* b*  a*
0 0 0
0O 0 O
Il ¢ 1
0 I ¢
0O 0 O
0O 0 O
0O 0 O
0O 0 O
0O 0 O
0 I* ¢*
* ¢ ¥
0O 0 O
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w1
b*

*

[an}

w1
w2

I+ 1*
c—+c*
*+1

o

b*

o

l*

o

L+ 1"
c

e}

oo oo o -

S o

0
b*

a*

oo oo o -

o O O o o -

~ O

*

o O O o o -

QO =~ -

S|

e}

oo oo o -

oo oo o -

~ O -
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0

0
0
0

0
0
0

[0 0 0 O

0 e 00

0 0 e O

0
e
0

e
0
0

0 00O
00 00
0 00O

0

0
0

0
0

0 00O

0 s 00

0

0
s

S
0

0 00O

0 00O

0

0
0
0

0
0
0

[0 0 0 O

0 d 00

0 0 dOo

0
d
0

d
0
0

0 00O
0 0 0O
0 00O

0

0
0
0

0
0
0

00 0 O
0w 0 O

0

0 0 w O

0

0

w

0

w

0
0

00 0 O
0 0 0 O
0 0 0 O

0

&l
coo - o0& 4
i
0
OOO.Mszﬁh
coo - =i o
o - - ococo
8710
N *
T=i oo
&l
+% o -ococo
i
L 1
I
3
I 1
coo - oo o
coo - o no
ocoo N oo
coo - oo o
co oo o
onNo - oo O
coco - oo o
L 1
I
N

== =)
oo -y a0
o o SN =)
& oo o
Q¥ - oo o
O - oo o

I

A

*
coco - of o
o oo Lo

*

o oo ~* O
0”*].] o O O
o i, - oo o
o Lo (=N M)
L 1
I
~
T 1
| B
o oo ST
—
o oo *U%ih
® _
oo o = ¥o
o %X > o oo
)
Rl
2fv* o oo
| >
&l
+W0 o oo
—
L 1
I
N

h*

h*

h*

h*
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0 0 O 0 0 0 C - N
¢ q ¢ 0 0 0 O Xo
0 ¢ ¢ 0 0 0 P_M+1 X—M+1
Q = : ' ’ Qo(kiM) = ) Xr = : )
0 0 0 q* q 0* 90§€\4—1 XM-1
0O 0 O g q q I ‘P’f\/[ | Xy
| 0 0 O 0O 0 0 |

r=kk+1,k+2,

where
k—M k—M k—M
U — 2u +u"

o = —(0.1) (— ntl 22 n-l +8quM> — 35e2% cos 2y, 4+ 1.2e2(CkM) cos 2y,
CGo=kn, tM+1<k<(m+1)M-2 m=0,1,.., -I'+1<n<T-1.
Where,a:—n%, a*:—gnﬁ, b:n%—i—n%—i—%, b*:8n2h2+%’ 6—2—;’—3—17%—%, c=-b" 1l =
;%51:_“”“:%562_%””:‘ﬁ7S:—%ij%7f=7£+%+8mf*=—%,p=
7772+ﬁ+167 p*:_ﬁ7 U:§p7 ,U*_ip*’]_f_'_ﬁ? ]*:f*a h*: *a e*:f_27 S*_

p*—8, ¥ = —vx, ¢=—% w; =a+a*, w2:b+b*,n27%f4, =2 L=F1 Y=V

8 Numerical analysis

Provided in Table below are the solutions obtained numerically for various values of M and T,
with u” representing the solution of this DS at u((x,y,) numerically. The table consist of values for
M =T =30,60,120in ¢ € [0,1], ¢ € [1,2], ¢ € [2, 3] respectively and the errors are calculated by

M k
mEy = max Uu —u|.
M M+ 1<k<(m41)M, —T'<n<T [0Sk yn) =
Table
Errors of DS (9)
(M,F) M=I'=30 | M=I'=60 | M=1 =120
¢€0,1] | 0.1933 0.1012 0.0516
¢€l1,2] | 0.2350 0.1169 0.0583
¢€[2,3] | 0.1692 0.0780 0.0340

If M and I' are doubled as shown in the above table, the values of the errors decrease by a factor
of approximately 3 for DS (9).

4 Conclusion

In this paper, the first order of accuracy DS for the numerical solution of the third order delay
PDE with IRC is considered. Numerical results are given for illustration.

Author Contributions

All authors contributed equally to this work.

Mathematics Series. No.3(115),/2024 63



A. Ashyralyev, S. Ibrahim, E. Hincal

64

Conflict of Interest

The authors declare no conflict of interest.

10

11

12

13

14

References

Amirov, S., & Kozhanov, A.I. (2013). Mixed boundary value problem for a class of strongly
nonlinear sobolev-type equations of higher order. Doklady Mathematics, 88(5), 446—448.
https://doi.org/10.1134/51064562413040236

Apakov, Y. (2012). On the solution of a boundary-value problem for a third-order equation with
multiple characteristics. Ukrainian Mathematical Journal, 64 (1), 1-12. https://doi.org/10.1007/
s11253-012-0625-1

Apakov, Y., & Irgashev, B. (2015). Boundary-value problem for a generate high-odd order
equation. Ukrainian Mathematical Journal, 66(1), 1475-1490. https://doi.org/10.1007/s11253-
015-1039-7

Apakov, Y., & Rutkauskas, S. (2011). On a boundary value problem to third order pde with mul-
tiple characteristics. Nonlinear Analysis: Modelling and Control, 16(3), 255-269. https://doi.org/
10.15388 /NA.16.3.14092

Ashyralyev, A., & Belakroum, K. (2022). A stable difference scheme for a third-Order partial dif-
ferential equation. Journal of Mathematical Sciences, 260(4), 399-417. https://doi.org/10.1007/
$10958-022-05702-5

Belakroum, K., Ashyralyev, A., & Guezane-Lakoud, A. (2018). A note on the nonlocal bound-
ary value problem for a third order partial differential equation. Filomat, 32(3), 801-808.
https://doi.org/10.2298 /FIL1803801B

Kudu, M., & Amirali, I. (2014). Method of lines for third order partial differential equations.
Journal of Applied Mathematics and Physics, 2(2), 33-36. http://dx.doi.org/10.4236 /jamp.2014.
22005

Latrous, C., & Memou, A. (2005). A three-point boundary value problem with an integral
condition for a third-order partial differential equation. Abstract and Applied Analysis, 2005(1),
33-43. https://doi.org/10.1155/AAA.2005.33

Niu, J., & Li, P. (2014). Numerical algorithm for the third-order partial differential equa-
tion with three-point boundary value problem. Abstract and Applied Analysis, 2014 (40), 1-7.
https://doi.org/10.1155/2014 /630671

Afuwape, A.U., & Omeike, M.O. (2010). Stability and boundedness of solutions of a kind of
third-order delay differential equations. Journal of Computational and Applied Mathematics,
29(3), 329-342. https://doi.org/10.1590,/S1807-03022010000300001

Al Themairi, A., Qaraad, B., Bazighifan, O., & Nonlaopon, K. (2022). Third-order neutral dif-
ferential equations with damping and distributed delay: new asymptotic properties of solutions.
Symmetry, 14(10), 1-13. https://doi.org/10.3390/sym14102192

Ashyralyev, A., & Ibrahim, A. (2023). A numerical algorithm for the third order delay par-
tial differential equation with involution and Neumann boundary condition. AIP Conference
Proceedings, 2781(1), 1-6. https://doi.org/10.1063/5.0145923

Baculikovd, B., Rogovchenko, Y.V., & DZurina, J. (2012). Oscillation of third order trino-
mial delay differential equations. Applied Mathematics and Computation, 218(13), 7023-7033.
https://doi.org/10.1016 /j.amc.2011.12.049

Cahlon, B., & Schmidt, D. (2006). Stability criteria for certain third-order delay differential
equations. Journal, 188(2), 319-335. https://doi.org/10.1016/j.cam.2005.04.034

Bulletin of the Karaganda University


https://doi.org/10.1134/S1064562413040236
https://doi.org/10.1007/s11253-012-0625-1
https://doi.org/10.1007/s11253-012-0625-1
https://doi.org/10.1007/s11253-015-1039-7
https://doi.org/10.1007/s11253-015-1039-7
https://doi.org/10.15388/NA.16.3.14092
https://doi.org/10.15388/NA.16.3.14092
https://doi.org/10.1007/s10958-022-05702-5
https://doi.org/10.1007/s10958-022-05702-5
https://doi.org/10.2298/FIL1803801B
http://dx.doi.org/10.4236/jamp.2014.22005
http://dx.doi.org/10.4236/jamp.2014.22005
https://doi.org/10.1155/AAA.2005.33
https://doi.org/10.1155/2014/630671
https://doi.org/10.1590/S1807-03022010000300001
https://doi.org/10.1016/j.amc.2011.12.049

Absolutely stable difference scheme ...

15 Grace, S.R. (2015). Oscillation criteria for a third order nonlinear delay differential equations with
time delay. Opuscula Mathematica, 35(4), 485-497. http://dx.doi.org/10.7494/OpMath.2015.35.
4.485

16 Xiang, H. (2016). Oscilation of the third-order nonlinear neutral differential equations with
distributed time delay. Italian Journal of Pure and Applied Mathematics, 36(2016), 769-782.
https://ijpam.uniud.it /online _issue/201636/63-Xiang.pdf

17 Ashyralyev, A., Ibrahim, S., & Hincal, E. (2021). On stability of the third order partial delay dif-
ferential equation with involution and Dirichlet condition. Bulletin of the Karaganda University.
Mathematics Series, 2(102), 25-34. https://doi.org/10.31489,/2021m2/25-34

18 Ashyralyev, A., & Agirseven, D. (2013). On convergence of difference schemes for delay parabolic
equations. Computers and Mathematics with Applications, 66(7), 1232-1244. https://doi.org/
10.1016 /j.camwa.2013.07.018

19 Ashyralyev, A., Hincal, E., & Ibrahim, S. (2018). Stability of the third order partial differential
equations with time delay. AIP Conference Proceedings, 1997, 020086. https://doi.org/10.1063/
1.5049080

20 Ashyralyev, A., & Agirseven, D. (2014). Well-posedness of delay parabolic difference equations.
Advances in Difference Equations, 2014 (18), 1-20. https://doi.org/10.1186/1687-1847-2014-18

21 Ashyralyev, A., Erdogan, A.S., & Sarsenbi, A.M. (2020). A note on the parabolic identifica-
tion problem with involution and Dirichlet condition. Bulletin of the Karaganda University.
Mathematics Series, 3(99), 130-139. https://doi.org/10.31489/2020M3/130-139

Author Information™

Allaberen Ashyralyev — Doctor of physical and mathematical sciences, Professor, Depart-
ment of Mathematics, Bahcesehir University, 34353, Istanbul, Turkey; e-mail: aallaberen@qgmail.com
https://orcid.org/0000-0002-4153-6624

Suleiman Ibrahim (corresponding author) — Doctor of mathematical sciences, Assistant Profes-
sor, Lecturer, Near East University Faculty of Arts and Sciences, Department of Mathematics, Near
East University, Nicosia, TRNC, Mersin 10, Turkey; e-mail: suletman@neu.edu.tr;
https://orcid.org/0009-0009-8913-7217

Evren Hincal — Doctor of mathematical sciences, Professor, Head of the Department of Mathe-
matics, Near East University Faculty of Arts and Sciences, Department of Mathematics, Near East Uni-
versity, Nicosia, TRNC, Mersin 10, Turkey; e-mail: evren.hincal@neu.edu.tr; https://orcid.org/0000-
0001-6175-1455

*The author’s name is presented in the order: First, Middle and Last Names.

Mathematics Series. No.3(115),/2024 65


http://dx.doi.org/10.7494/OpMath.2015.35.4.485
http://dx.doi.org/10.7494/OpMath.2015.35.4.485
https://doi.org/10.1016/j.camwa.2013.07.018
https://doi.org/10.1016/j.camwa.2013.07.018
https://doi.org/10.1063/1.5049080
https://doi.org/10.1063/1.5049080

Bulletin of the Karaganda University. Mathematics Series, No. 3(115), 2024, pp. 66-76

https://doi.org/10.31489/2024M3/66-76 Research article

Numerical solution of source identification multi-point problem of
parabolic partial differential equation with Neumann type boundary
condition

1,2,3,

C. Ashyralyyev , T.A. Ashyralyyeva®

! Bahcesehir University, Istanbul, Turkey;
2Khoja Akhmet Yassawi International Kazakh- Turkish University, Turkestan, Kazakhstan;
3 National University of Uzbekistan named after Mirzo Ulugbek, Tashkent, Uzbekistan;
*Yagshygeldi Kakayev International University of Oil and Gas, Ashgabat, Turkmenistan
(E-mail: charyar@gmail.com, tazegulashyralyyewa@gmail.com,)

We study a source identification boundary value problem for a parabolic partial differential equation with
multi-point Neumann type boundary condition. Stability estimates for the solution of the overdetermined
mixed BVP for multi-dimensional parabolic equation were established. The first and second order of
accuracy difference schemes for the approximate solution of this problem were proposed. Stability estimates
for both difference schemes were obtained. The result of numerical illustration in test example was given.
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Introduction

Various techniques can be used to solve source identification problems (SIPs) for parabolic equa-
tions. These may include optimization algorithms, regularization methods, or numerical techniques
such as finite element and finite difference methods (see [1-28] a references therein).

In papers [3,18], SIP for abstract differential equation with self-adjoint positive definite operator

A
do(t)
dt

+Av(t) =p+ f(t), 0<t <1, (1)

v(0) = ¢, v(1) =9 (2)

in a Hilbert space H was investigated. In paper [3], for solution of SIP (1), (2), stability estimates in
the Holder norms were obtained.

Some applications to boundary value problems (BVPs) for partial differential equation (PDE) and
approximate solutions were studied in [8,12].

Let s1, p1, s2, p2, ..., S, ity be given numbers so that

T

Dkl <1, 0<s1 <sp< ... <5 <1 (3)
P
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and elements ¢, ©» € H and function f : [0,1] — H are given. In paper [15] SIP to find a pair (p,v)
for equation

dv(t
zéli) +Av(t) =p+ f(t),0 <t <1,
with multi-point nonlocal conditions
v(0) = prv(sk) + 9, (4)
k=1
v(1) = ¢ (5)

was studied and stability estimates for the solution were given in the following theorem.

Theorem 1. [15] Assume that conditions (3) for interior points and coefficients are valid, ¢ € H,
e D(A), feC¥H) (a € (0,1)) are given. Then, for the solution (v(t),p) of SIP (1), (4), (5) the
stability estimates

Fologn <M [l + 19l + 1 loa]
and .
o <M {1460+ 1481+ 2 e

are fullfilled, where M € R™ does not depend on f, ¥, ¢ and «. Here C(H), C*(H) and C{(H) are

the Banach spaces of H-valued functions u(t) with the corresponding norms

lu(t+T)l g —lw®l g

U = max ||u(t s | e = ||u + sup & )
lelen = g 1Ol Telcony = lullon + _sup 12 o
1—)*||u(t+ —|Ju(t
”uHCf(H) — HUHC(H) + sup ( )l 72”1{ ”U()“H,
0<t<t+r<1

respectively.

1 ST parabolic problem with multi-point boundary conditions

Now, we study a source identification (SI) BVP for the multi-dimensional PDE.

Let Q = (0,1)" C R™ with boundary S =09, Q =QUS.

Denote by L2 (€2) and W2(€2) the Hilbert spaces of integrable functions u(y), defined on €, equipped
with the corresponding norms

1
2
||u||L2(Q) :{ J |u(y)|2dyl~~-dyn} )

yeQ

n n 2
lllw ey = { / <Iu<y>|2 > !uyiyxy)y?) dy dy} .
yeQ i=1j=1
Let ¢ € La(), v € W2(Q), f € C*(La(Q2)) be given functions, and a; : @ — RT be known
smooth function for any index i =1,...,n.
In [0,1] x Q, we study multi-dimensional SIP for parabolic PDE with multi-point boundary and
nonlocal conditions

n

vty ) = 32 (ai(@)vg, (L, )z, + ov(t, x) = f(t,2) + p(z),

=1
x=(x1,...,2,) €Q, 0<t <1, (7)
%v(t,a:)zo, reSs 0<t<l,
0(0,2) = 3 pv(sn7) + ¥(x), o(L,z) = p(x), © €T,

k=1
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where 77 is the normal vector to § at corresponding boundary point.
The differential expression

n

Au(e) = = 3 (ai(@)ug, (@))e; + oulx)

=1

defines SAPD operator A*, which acts on the Hilbert space L2(2) with the domain

D(A*) = {u | u € W(Q), gjz(x) =0on S}.

So, the SI BVP (7) for the multi-dimensional parabolic PDE can be replaced with the abstract problem
(1), (4), (5) for H = Ly(2). By using stability estimates of Theorem 1, we obtain the following stability
estimates for solution of BVP (7).

Theorem 2. Suppose that conditions (3) are satisfied, ,v € W2(Q) and f € C%(Lo(f2)). Then,
for the solution of multi-dimensional SIP for parabolic PDE (7), the following estimates are valid

1
Py < [elhuzor + oy + = 1llociaon)

lollera@y <M |:H90HL2(Q) + 1Yl £y + ”fHC(Lg(Q))} ;

where positive number M is independent of f, v, ¢ and «.

2 First and second order of ADSs
We will use the set of uniform grid points
0,1, ={ty = k7, k=0,1,...,N, N7 =1}.
To discretize problem (7) we use algorithm with two steps. Firstly, we define grid spaces

ﬁh:{x:xm:(hlml,...,hnmn); m=(my,...,my),
’I’)’Lj:O,...,Nj, thjzl, jzl,...,n},

QhZQhﬂQ, ShZQhﬂS.
Introduce difference operator A7 by formula
Ag(z) = =Y (@@l (@) +ov(@),
P z4,3;

which acts in space of grid functions v"(z) and satisfies the condition Dv"(z) = 0 for all z € Sj.

Applying A7, we arrive at the multi-point nonlocal BVP for some infinite system of ordinary
differential equations. Secondly, by using Equation (26) [15; p. 1922], we get the first order of accuracy
difference scheme (ADS)

»fl@m>f¢1<ﬁ (@) = 1 (te,0) +9Ma), 1SRN, @€ D,

i (@) = " ( Zuwl )+t (@), @ € Q.
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By using Equations (37)—(39) [15; p. 1925], we get the second order of ADS

— (14 758) (g0 + @) 1R N 2 e,

, \ (9)
Vi (z) = ¢"(x), = €,
v (x) = Z {Mz‘ (1-— pz)vZ(x) + pinH(x)} + ¢ (x), € Qp.
i=1
Denote by Loy = Lo(€),)  and W3, = W2(Qp), the spaces of the grid functions
u(x) = {u(hyma, ..., hymy,)} defined on Qy, equipped with the corresponding norms
1/2
h
U = U h ,
o], = | 2 w@rn-
ZEQh
1/2
n 2
ol = (5 S0
W22h L2h Eﬁ r=1
z€Qy,

and by Cr(Lapn) = C([0, 1]+, Lap,), the Banach space of Loj-valued grid functions u” = {uk}]lv with the

suitable norm H“T”CT(L%) = 1I<I}€3L<XN (]| L -

Let C¥(Lgp) = C*([0,1]7, Lop) and C*(Lop) = C2([0, 1]+, Lap) be correspondingly Holder and
weighted Holder spaces with the corresponding norms defined by (6) for H = Logy,.

Theorem 3. Suppose that T and |h| = \/h? +--- + h2 are sufficiently small positive numbers,
o € Lop, ¥ € W2, and {f,?}iv € C%(Lap). Then, for the solution of difference schemes (DSs) (8)

and (9), the following stability estimates hold
N
1 ,
W a ! lleg (Lan)
N
h
\ {h},

N
+ H fi :
Lop { }1 CT(LQh)
where M is independent of {f }1 P (x), (x) and 7.

The proof of Theorem 3 based on Theorems 3.1 and 3.2 of paper [15] on stability estimate for
solutions of corresponding DSs for approximate solution of abstract SIP (1), (4), (5) and the theorem
on the coercivity inequality for the solution of the elliptic difference problem in Loy,.

<ar o

]

+(Lan) Lap

]

< [M
2h

CT (LQh)

8 Numerical analysis
For test example, we consider the SIP

vi(t,x) — (3 4+ 2cosT)vgy (t,x) + 2sinz-v,(t,x) + v(t,z) = f(t,x) + p(x),

O<ax<m 0<t <,

v(l,2) = ¢ (x), (10)
v(0,2) =v(3,2) +(z), 0< & <,

vz (t,0) =0, vy(t,m) =0, 0<¢t<1
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for one-dimensional parabolic PDE. Here

ft,z)= (et —e ) (Beosz +2cos2z) —e teosw, 0 <z <m 0<t<I,
¢(x) = cosz, P(x) = (1 —e73 )Cosx, 0<z<m.

It is easy to check that the pair (e_l (4cosx +2cos2x),e ! cos :E) is the exact solution of problem (10).
An algorithm of finding the solution of problem (10) contains three stages. In the first stage, we
find the solution of auxiliary BVP

ur(t,x) — (34 2cos T)ugy(t, x) + 2sin x-uy (¢, z) + u(t, )

= (34 2cosx)cosz —2sinz-sinz+cosz + f(t,z), 0 <z <m 0<t<1, (11)
u(l,z) — u(%,x) =Y(z), 0<z<m,

uz(t,0) =0, ugy(t,m) =0, 0 <t <1

Then, in the second stage, we find p(z) by
p(z) = —(3+2cosx)uzz(1,2) + 2sinx-uz (1, ) + u(l, x).

In the third stage, we put p(z) in the right side of equation (10) and solve that problem for v(¢, ).
Introduce the set of grid points

[0,1]- x [0, 7]y, = {(tg,xn) | tx, = kT, k=1,...,N -1, N7 =1,
Tn=mnh, n=1,...,M—1, Mh=m}.

We use notation [ = [Z] for greatest integer function of X and p =71 —1I.
So, we get the first order of ADS for SIP (10)
vfl_:ﬁ_l B (3+2COS&?n)(UfL;J*QUfﬁ*UZ_l) i sin(zn)(vﬁ}jlfvfb_l) +’Uﬁ
= f(tk,zn) +p(xn), k=1,...,N,n=1,..., M — 1,
U7]’LV:S0TL7 Ug_ P%lz:%u TL:(),...,M,
vlg :v’f, vﬁ/l :vﬁ/l_l, k=0,...,N.

Later, p(x,) can be obtained by

3+2cos (zn)) (uly g — 2ud +ul sin () (ul, ] — ul_

where {uf} is solution of the difference problem

(uf — bt (34 2c0s (wn)) (uh —2uf +uk )

T h?
sin (@n) (up g —up_1) g (3+ 2cos (zn)) (Pnt1 = 2¢n + n-1)
+Sm($”)(‘p2“_“’“) Yoom k=1,...,N, n=1,...,M—1,
ug—ufmzzpn, n=0,...,M,
uf —uk, =0, uk, —uk, ;=0 k=0,...,N,

which is the first order of ADS for approximate solution of the nonlocal BVP (11).
For computational reasons it is convenient to write (13) in the following matrix form

Aptnt1 + Bpun + Cpip—y =160, n=1,... . M — 1,

(14)
Uup = U1, UM = UM-1-
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Here, 6,, is column vector, A,, By, Cp, I are square matrices with (N + 1) rows and columns:

O ... 0 O 0 ... 0 O
A 0 C 0
L P - ’ "= | ¢,R ’
0 0
1 0 0 0 -1 0 0 0 0]
b, d 0 0 - 0 0O 0 0 O
b, d 0 0 0O 0 0 O
Bn: . . ;
o o0 00 -- O -~ 0 b, d O
L 0 0 00 - 0O --- 0 0 b, d]

an = —(3 + 2cos (g;n))h—2 + sin (xn)h_l, d— %7
by =1+ d+2(3+ 2cos (z,))h 2,
cn = —(3+2cos (z,))h ™2 —sin (z,)h 7L,

0 0 0
en Up41 Up,
en = ,  Unpkl = ,  Un =
N N N
On Unt1 1 (Ny1)x1 Un 1 (N41)x1

R is the N x N identity matrix, as well as

00 =4y, n=1,...,M —1,
efl = f(tw, ) — (3+2cos (rn))’(ls;wr%onﬂo) 4 sin (-Tn)(@?;rl*@nfl) + 0n,
k=1,....N,n=1,...,M — 1.

We search solution of (14) by reccurence formula
Un = Op+1Unt1 "‘571-&-17 n=>M-— 17’ ) 17

where a,, and 5, (n =1,...,M — 1) are column vectors with (N + 1) elements. For the solution of
difference equation (14) we use the following formulas for a,,, B,

an = _(Bn + Cnan—l)ilAny
Bn = (Bn+Cpon_1) Y (RO —Cpfp_1), n=1,...,M —1,

where a7 is the (N + 1) x (N + 1) identity matrix and f; is the column vector with (N + 1) zeros.
ups is computed by formula

upr = (Apr + Bar + Coranr) " (I00 — CoarBar).

Second, applying appropriate approximation formulas for derivatives in the nonlocal BVP (10), we
get the second order of ADS in ¢ and x
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_ k k k ko, k
U"rezfv’icl ' + q2(vn+1_vn71) + QS(vn+1_2vn+vn71)
T 2h h?2
k k k_ .k k
4790 (”n+2_3”n+1+3”n—”n—1) Tq (”n+2_4”ﬁ+1+6”ﬁ—4”2—1+”§—2)
2 13 + T

2 h
= 0F + p(zn) — r. (3+2sinwy,) (P($n+12)—2p(wn)+p(wn—1))
_z . cos@n)(Pni)=p@En-1)) 4 7p(Tn
2 h 2

k=1,...N,n=2,...,M -2,

—3v§+4vf—z}§ =0, —3U§/l+4v§4_1 —UJIT/I_Q =0,

1005 — 150F + 605 — vk =0,

100k, — 150k, + 60k, o — vk =0 k=0,...,N, n=0,..., M,

Lol =, 00— (1 —p)l, — poltt =4p(z,), n=0,...,M

for the approximate solution of the nonlocal BVP (10).

)

Later, we calculate p(x,) by using (12), where {ufi} is solution of the difference problem

uk—Uﬁ_l + QQ(u’fLH_“fol) + Q3(uﬁ+1_2u5+u ) 4T ‘IO( n+2—2uﬁ+1+2uﬁ71—u’;,2)
2 R 2 2h3
q —duk +6uy —duk 4w
+Z 1("“ ”“h = ”2)_9kk_1, ,N,n:2,...,M—2,
k

1OU’X4—15uM 1+6uM2 wk, =0, k=0,...,N,
| u) — (1= p)ul, — pultt = (2,), n=0,..., M,

which is the second order of ADS for nonlocal BVP (11).
For computational reasons it is convenient to rewrite the system (15) in the following matrix form

Aptny2 + Brupi1 +_>Cnun + Dpup—1 + Epup—o = Ie_n>a n=2,...,M-2,
—3ug+4u; —us =0, —3upy +4upy—1—upy—o= 0, (16)

10ug — 15u; + 6ug — ug = 6>, 10ups — 15ups—1 + 6ups—o —upr—3 = 6>,

where 6,, is column vector, A, By, Cy, Dy, E,, I are (N +1) x (N + 1) square matrices, R is N x N
identity matrix,

0O ... 0 0 0 ... 0 0
A : B 0
n — enR 9 n — ynR I
- 0 - - 0 -
[0 0 0 ] [0 0 0 ]
D / E 0
"z R ’ " | w,R : ’
L 0 - . O -
(1 0 0 - —(1—-p) p 0 0 0]
rn d 0 - 0 0 0 0 0 40
0O r, d - 0 0 0 0 O "
Cn: . 5 en: ;
0N
0O 0 O 0 0 rnm d 0 n
L0 0 0 0 0 0 rn d|
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en= T8+ 20y, =2 4 Lo — T 29
m=1+14+T —Fq +JE,

== g+ s+ g8 - G

Wy = -7+ 5k, n=2,...,M -2

We search solution of linear system equation (16) in the next form

Up = Qpp1Unt1 + Bpp1Unt2 + Yny1, n=M —2,...,0,

upy = Dyt (31 — 2anr—2) V-1 — 37m—2)

upi—1 = Dy} [(41 = ang—2) yni—1 — Ym—2]
Dy = (Byr—2 +5I) — (4 — apr—2) apr—1,

where N
do=m =T, =4 b= 41, a1 =81, gy =21
i 8
YmM-2=7M-3= 0, ap—2 =4I, by =-3I, apy-3 =3I, fu-3=—
and

F, = (Cn + Dpop—1+ Epfp—2 + EnaanOanl) yn=2,...,M—4.
Qp = _Fn_l (Bn + Dnﬁn—l + Enan—ZBn—l) 5 /Bn = _Fn_lAna

Yn = _Fn_l (I(-Pn - Dn'Ynfl - Enanf2'7n71 - En’yan) s
Q11 = —3By—2 —8Cy—2 — 8Dy 2ap—3 — 3Dy 2803

—8En—2an—gan—3 — 3Ey 20— 4By—3 — 8EN 280 -4,

Qi2 = An—2 +4Bpy—2 +9Cn—2 +9Dp—s0nr—3 + 4D p—20—3
+IE N —sapni—gap—3 +4E N oan—aBr—3 + IENM 280 -4,

Q21 = Ap—1 —3Cy—1 —8Dpr—1 — Ep—1(8anr—3 + 36n-3),
Q22 = By—1 +4Cn—1 +9Dpyr—1 + Epr—1(9anr—3 + 46n—3),
Gr=1Ippm—2— Dy oym—3— Env—2anm—avym—3 — Env—ovm—3,

Go=1Top—1— Epv—17v0m-3,
upr = (Q11 — Q12Q55 Q21) " (G1 — Q12Q5 Go),

up—1 = Qg (G — Qaruns).

3
51,

Numerical illustration is carried out by using MATLAB program. Solutions of DSs are computed
for different values of (N, M). ’Uﬁ and qu correspond to the corresponding numerical values of v(t, x)
and u(t,x) at (t,z) = (tg,x,) and p, represents the numerical value of p(x) at point x = x,,. The

errors are computed by

1
2

M 2
|o(tr, zpn) — vF| h> ,

1

E’U]\A/[[ = mMaxp<kg<N <

=

1

MT i

n=1

EUAN4 = maXOSkSN < !u(tk, l‘n) — u2|2 h) y

Ve N\
Eru = (. Ioen) = ml*h)

Tables 1 and 2 illustrate the errors between the exact and approximate solutions of DSs for various
N and M, respectively. It can be seen from output results that the second order of ADS is more
accurate than the first order of ADS. The error analysis shown in Tables 1 and 2 indicate that both

DSs have correct convergence rates.
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Table 1

Mesh grid absolute value of difference between exact solution and solution of first order of ADS

N=M 20 40 80 160

Ev}; | 0.034277 | 0.016674 | 0.008483 | 0.004278
Epy | 0.086716 | 0.043925 | 0.022123 | 0.011104
Evh; | 0.152320 | 0.075113 | 0.037321 | 0.018601

Table 2

Mesh grid absolute value of difference between exact solution and solution of second order of ADS

N=M 20 40 80 160

Ev} | 0.020123 | 0.004141 | 0.000920 | 0.000217
Epum 0.08946 | 0.024373 | 0.006796 | 0.001926
Ev}; | 0.089678 | 0.018803 | 0.004188 | 0.000969

Conclusion

In this work, SIP for a multi-dimensional parabolic partial differential equation with multi-point

nonlocal boundary condition was studied. Stability estimates for solution of inverse problem were
obtained. Well-posedness of three SIPs for the reverse parabolic partial differential equations was
established.
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A new method for solving the problem of controllability and optimal transient behavior of nonlinear systems
subject to boundary conditions and constraints on control values was proposed. Unlike existing methods,
this new approach is based on constructing a general solution of the integral equation for a linear controlled
system, followed by transforming the original problem into a special initial optimal control problem. We
propose a new method for studying the global asymptotic stability of dynamical systems with a cylin-
drical phase space with a countable equilibrium position based on a non-singular transformation of the
equation of motion and estimation of improper integrals along the solution of the system. Conditions for
global asymptotic stability were obtained without involving any periodic Lyapunov function, as well as the
frequency theorem. The effectiveness of the proposed method is shown with an example.

Keywords: optimal performance, integrity constraints, functional gradient, integral equation.
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Introduction

The first work on controllability of linear systems without constraints on control values is the
paper by R.E. Kalman [1]. In [1], minimal norm control is constructed for systems with constant
coefficients, and a rank criterion for controllability is established. Controllability of linear systems
based on I-problem methods is explored in [2]. Various issues such as minimal control vector dimension,
controllability of nonlinear systems with small parameters, and consequences of controllability for
linear systems are discussed in [3]. Positional control of linear systems based on Lyapunov functions is
examined in [4]. Geometric interpretations of controllability of linear systems are studied in [5], and
the relationship between controllability and stabilization of dynamic systems is investigated in [6].

The problem of optimal transient performance was first studied by L.S. Pontryagin and his stu-
dents [7]. Optimal fast operation under phase coordinate constraints is detailed in [8], and solutions
under uncertainty conditions are considered in [9]. Applications of the maximum principle to various
specific problems are presented in [10].

It is noteworthy that the problem of optimal fast operation is closely related to controllability.
The aforementioned works explore specific cases of the general problems of controllability and fast
operation without phase or integral constraints and without boundary condition restrictions. Cur-
rent and unresolved issues in controllability and optimal fast operation include obtaining necessary
and sufficient conditions for the solvability of general controllability and fast operation problems and
developing constructive methods for solving general problems of controllability and fast operation of
ordinary differential equations.

This paper proposes a new method for investigating controllability and optimal transient behavior
of ordinary differential equations based on the study of solvability and the construction of a general
solution of a Fredholm integral equation of the first kind with a fixed parameter.
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The solvability and construction of solutions of Fredholm integral equations of the first kind are
among the complex and unresolved problems in mathematics [11]. Known results on the solvability of
integral equations apply when the operator kernel is symmetric [12].

Results on solvability and construction of solutions of Fredholm integral equations of the first
kind and their applications to the qualitative theory of differential equations are presented in [12,13].
Specific results on applying the study of Fredholm integral equations of the first kind to solving problems
of controllability and optimal control are found in [13]. A general theory of boundary value problems
for dynamic systems is provided in [12], and research on the dynamics of processes described by
integro-differential equations is detailed in [9].

The theory of controllability for nonlinear systems described by ordinary differential equations
remains a relatively underexplored area in the mathematical theory of control. It is shown that the
problem of controllability of ordinary differential equations, by constructing a general solution of a
Fredholm integral equation of the first kind with a fixed parameter, can be reduced to an initial
optimal control problem. Solutions to the problem of optimal fast operation can be derived from
solving the general controllability problem.

1 Problem Statement
Consider a controlled process described by ordinary differential equations:
i =A(t)x+ B(t) f(z,u,t), tel=lto, t], (1)

with boundary conditions
x(tO) =X € an 'r(tl) =1 € Rna (2)

subject to control constraints
u(t) € A(t) = {u(t) € Lo(I, R™)|u(t) € V(t) C R™ almost everywhere t € I}. (3)

Here, A(t), B(t) are matrices with piecewise continuous elements of sizes n x n and n x m, respec-
tively. The vector function f(z, u, t) is continuous in all variables (z, u, t) € R™ x R™ X I, satisfying
conditions

[f (@, u, t) = fy, w, )] <UE)|lz —yl, V(z,u,1), (y, u,t) € R X R™ x I, (4)
|f (2, u, t)] < colla] + [ul*) +ea(t), te, ()
I(t) >0, I(t) € Li(I, RY), co=const >0, ci(t) >0, ¢(t) € Ly (I, RY). (6)

From (4)-(6) it follows that differential equation (1) with initial condition z(ty) = =, for any fixed
control u(t) € La(I, R™), has a unique solution. Assume A(t), ¢t € I is a given bounded convex closed
set in Lo(I, R™). In particular, if A(t) =0, B(t) = I, where I, is the n x n, identity matrix, then
equation (1) takes the form & = f(x, u, t).

Definition 1. The system (1)—(3) is called controllable, if there exists a control u(t) € A(t), that
transforms the solution of differential equation (1) from initial state g = x(tg) at time tg to state
Ty = l‘(tl) at time tq.

Along with system (1)—(3), consider the linear controllable system

y=AM)y+ B@t) w(t), tel=lto,t], (7)
y(to) =0 € Rn, y(tl) =X € Rn, (8)
w(t) € Lo(I, R™). (9)
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The following problems are solved:

Problem 1. Find all control sets U(t) C Lo(I, R™), where each element U (t) function w(t) € U(t)
transforms the solution of differential equation (7) under conditions (8), (9) from initial point xo = y(to)
to point z1 = y(t1).

Problem 2. Find control u(t) € A(t), that transforms the trajectory of system (1)—(3) from initial
state xg = x(tp) at time to, to state 1 = z(¢1) at time ¢;.

Problem 3. (Optimal Quick Action). Find control u(t) € A(t) C La(I, R™) that moves the
trajectory of system (1)—(3) from poin z¢ = z(t9) to point x1 = x(¢1) in the shortest time, where ty is
fixed and ¢; is not fixed.

The problem of optimal quick action is formulated as

t1
J(Z‘, u, tl):/ 1‘dt:t1—t0 — inf

to

subject to conditions (1)—(3).

2 Linear Controllable System

Consider solving Problem 1.
The solution of differential equation (7) takes the form

y(t) = @(t,to0) zo + /t O(t, 7)B(T)w(r)dr, tel, (10)

to

where ®(¢, 7) = 0(t)0~ L(7), 6(t) is the fundamental matrix of solutions of the linear homogeneous
equation f = A(t)¢. Note that the matrix 6(t), ¢ € I of order n X n is a solution of the matrix
equation 0(t) = A(t) 0(t), O(to) = I, where I, is the identity matrix of order n x n. From (10) at
t € t1, considering y(t1) = xg, we obtain

y(t) = 21 = Bt1, t0) 70 + /tl B (t1,1) B(t) w(t)dt.

to
Then .
1
/ O (t1,t) B(t)w(t)dt = x1 — ®(t1,t0) x

to

Here, considering ®(t1,t) = ®(t1,t9) ®(to,t), ®1(t1,t0) = ®(to,t1), we have

/ttl (1o, 1) Bt) w(t) dt = B (to, 1)1 — 0. (11)
Let
K(t) = @(to,t)B(t), a = @(to,tl)xl —x9, t€l, a€ R™. (12)

From (11) it follows that the control w(t) € Lo(I, R™) drives the trajectory of system (7)-(9) from
any point xo to any point x1, when u(t) satisfies the integral equation (11). The following theorem
establishes the necessary and sufficient condition for the solvability of integral equation (11) for any
vector a € R™ from (12).

Theorem 1. The integral equation (11) has solutions for any vector a € R™ if and only if the matrix

t1

W (to, t1) = / ! B(to,t) B(t) B*(t) ®*(to,t)dt = | K(t) K*(t)dt, (13)

to to
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of order n x n is positive definite, where (*) denotes transposition.

The proof of Theorem 1 can be found in reference [1]. The following two theorems present new
results in the theory of controllability of linear systems.

Theorem 2. Suppose the matrix W (tg,t1) defined by formula (13) is positive definite. Then the
general solution of the integral equation (11) for any a € R™ is given by

w(t) = U(t) + )\1([‘5, xo, ZEl) + Nl(t) Z(tl, U) € LQ(I,Rm), (14)

where v(t) € La(I, R™) is any function. The function z(t) = z(¢, v), ¢t € I is the solution of the
differential equation

Z2=A(t)z+ B(t) v(t), z(tp) =0, v(t) € Lao(I,R™), (15)
where

/\1(t, o, xl) = B*(t) (I)*(t(],t) W_l(to,tl) a, Nl(t) = —B*(t) ‘I’*(to,t) W_1<t0,t1) ‘I)(t(],tl), tel.
(16)
Proof. Introduce the following sets

W = {w(t) € Lo(I, R™)| ! K(t) w(t) dt = a}, (17)

to
U ={w(t) € Lo(I, R™)|w(t) = v(t) + A i(t, xo, 1)+ Ni(t) 2(t1,v), v(t) € La(I, R™)—any function}.
(18)
The set W contains all solutions of the integral equation (11), when W (tg,¢1) > 0. The theorem
asserts that a function w(t) € La(I, R™) belongs to W if and only if it belongs to U. To prove W = U,

it suffices to show U Cc W and W C U.
Show U C W. Indeed, if w(t) € U, then from (18) the equality

: K(t) w(t)dt :K@) [(t) + M (t, w0, 1) + Ni(6) 2(t1, v))de = : K(t) v(t)di+
+ : K(t) M(t, zo, z1)dt + : K(t) Ni(t)dt z(t1, v) =
— ttl K(t) v(t)d + ttl K(t) B*(t)®*(to, t)dt W L(to,t1) a+
+ t: K (t) [-B*(t) ®*(to, t)]dt W (to, t1) ®(to, t1) 2(t1, v).

Hence, considering that the solution of differential equation (15) has the form

z(t) = ®(t, to) z(to) —|—/ O(t, ) B(T) v(r)dr :/ ®(t,7) B(1) v(1)dr,

to to

t

z(t1) = /t1 D(ty,t) B(r) v(1)dt = (I)(tl,t())/ D(tg,t) B(t) v(t)dt,

we get (K (t) = ®(to,t) B(t))
K(t) w(t)dt:/t1¢>(t0,t)B(t) o(®) dt—i—/t®(t0,t) B() B (1) & (1o, )t W—(tg, 1) a—

to to to

t1
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_ /ttcb(tg,t) B() B ()8 (to, )dt W (10, 11) B(to, 1) B(t1, to) /ttl B(to,1) B(t) v(t) di =
_ /tl B(to, t) B(t) v(t) dt+a— /tl B(to,t) B(E) v(t) dt = a.

Therefore, w(t) e W, U C W.
Show that W C U. Suppose w,(7) € W. Then from (17) it follows that

t1
K(t) wi(t)dt = a.
to
Note that in relation (14), the function v(t) € Lo(I, R™) is arbitrary. In particular, we can choose
v(t) = wy(7), t € I. Now, the function w(t) € U can be expressed as.

w(t) = v(t) + M(t, zo, 21) + Ni(t) 2(t1, v) = we(t) + B*(t) ®* (to, ) WL (to, t1)a—

—B*(t) ®*(to,t) WL (to,t1) B(to,t1) B(t1, o) /tq)(to,t)B(t) w, (t)dt = w, (t)+

to
+B*(t) ®*(tg,t) W (tg, t1) a — B*(t) ®*(tg,t) W L(tg,t1)a = w.(t) € U.

Therefore, w, (1) = w(r) € U. Hence, W C U. From U C W and W C U, it follows that U = W. The
theorem is proved.

From (14)-(18), it follows that all control sets, each element of which transforms the trajectory of
the system (7)—(9) from point z( to point z1, are determined by formula (18).

Key properties of solutions to integral equation (11):

1. Function w(t) € U can be represented as w(t) = wy (t) +wa(t), where wy (t) = K*(t)W ~L(tg, t1)a
is a particular solution of integral equation (11), and

wa(t) = v(t) = K*OWto,10) [ K(n)v(n)dn, tel

to
is a solution of the homogeneous integral equation.

" K (1) wa(t)dt = 0.

to

Indeed,

YK w = [ K@) K0 W (o) a = a,
YR wdi= [ K@ o — [ K@) KOW .t [ K@) o)y =o.

to to to to
2. Functions wy(t) € La(I, R™), wa(t) € La(I, R™) are orthogonal in Lo, wy_Lws. Indeed,

t1 t1
(w1, wa)p, = / wi(t) wo(t)dt = a* Wl (tg, t1) | K(t) v(t)dt—
to to
t1 t1
—a* Wl (to, t1) [ K@K ()W (to, t1) K(n) v(n)dn = 0.
to to

3. Function wy(t) = K*(t)W~L(to,t1)a, t € I, is a solution of integral equation (11) with minimal
norm in Lo(I, R™). Indeed, ||w]|? > |Jw1]|? + w2, due to wy Lwsy. Hence, ||w||? > |lwq]/?. If the
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function v(t) = 0, ¢t € I, then the function wy(t) = 0, t € I. Therefore ||w| = ||wi|, w(t) = wi(t),
tel.
4. The set of solutions of integral equation (11) is convex. Since w(t) € U, U is a convex set.
Theorem 3. Let the matrix W (top,t1) > 0. Then the solution of the differential equation (7)
corresponding to the control w(t) € U is determined by the formula

y(t) = Z(tb U) + )\Q(ta Zo, xl) + N2(t)z(t17 U)a te I> V’U, U(t) € LQ(Iva)7 (19)
where
Ao (t, zo0, :cl) = ®(t, to) W(t, tl)W_l(to,tl)xo + ®(t, to)W (to, t) W t(tg, t1)®(to, t1)71,
NQ( ) = ( 12 )W(th ) (t07t1)q)(t07t1) t 6 I (20)
to, L (7') )dT W t tl ft )dT tel.

Proof. Suppose the control is determined by formula (14). Then the function.

y(t) = ®(t,t9) xo + /tCI)(t,T) B(m)[v(T) + M (7, o, 1)+ N1(7) 2(t1, v)]dr =

to
t

= /t O(t,7) B(r) v(1) dr + D(t, t) xo +/ ®(t,7) B(t) B*(1) ®*(to,7)dr W l(tg,11),

to to

[Cp(tl,to)l'l — xo] — /tq)(t,T) B(T) B*(T) @*(to,T) dr Wﬁl(to,tl) D(t1,t0) 2(t1, ’U).

to

Thus, considering that

W(to,t) = | K(7)K*(1)dr :/ O(tg, 7) B(1) B*(1) ®*(to, 7)d1, W (t,t1) = Wi(to,t1) — W(to, 1),

to to

we obtain

y(t) = z(t, v)+[®(t, to) — B(t, to) W(to, )W (o, t1)] 2o + (¢, t0) Wit,t) W (tg, 1) ®(t1,t0) 21—
—‘I’(t,to) W(to,t) W_l(to,tl) (I)(tl,to) Z(tl, U) = Z(t, ’U) + ‘P(t,to) W(t tl) W_l(t(],tl) To+
—|—(I)(t,t0) W(to,t) W_l(to,tl) q)(to,tl)xl - (I)(t,to) W(to,t)W_ (to,tl) ‘I)(to,tl)z(tl, ’U) ==
= z(t, v) + A2(t, @0, x1) + Na(t)2(t1, v),

where Ao(t, xg, x1), Na(t), t € I, are from (20). The theorem is proved.

3 Controllability of Nonlinear Systems

Consider the solution to problem 2.

Comparing systems (1)—(3) and (7)—(9), it is easy to see that they coincide when replacing the
function w(t) with f(x, u, t). This leads to considering the following optimization problem: minimize
the functional

J(v,u) = J/t1|v(t)-+-A1(t, o, 1) + N1(D)z(t1,v) — F(y(t), u(t), t)]%dt — inf, (21)

to

subject to the constraints

L= A()z + B(tw(t), z(to) =0, te =]ty t], (22)
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() € Lo(I, R™), u(t) € A(t) C Loy(I, R™), (23)

where the function y(t), t € I, is determined by formula (19).

Theorem 4. Suppose the matrix W (to,¢;1) > 0. Then the system (1)-(3) is controllable if and only
if the value J(vs,us) = 0, where the pair (vi(t),us(t)) € La(I, R™) x A(t) is the optimal control in
problem (21)—(23).

Proof. Necessity. Suppose the system (1)—(3) is controllable. We will show that J (v, ux) = 0. From
the controllability of the system (1)—(3), it follows that there exists a solution to the differential equation
(1) the function x(t) = z(t; to,xo,us), t € I, such that x(ty) = xo, (t1) = 1 for u, = u.(t), t € I.
Then f(x(t; to, xo, ux), us(t),t) = wi(t) € Lao(I,R™), and the system (1)—(3) can be written as
(l’(t) = l‘(t; to,ZEo,U*)).

&(t;to, xo, us) = A(t)x(t; to, xo, us) + B(t) wi(t), t €I = [to,t1],

x(to; to, To, ux) = o, x(t1;t0, o, us) = 1, u«(t) € La(I, R™).

Let y(t) = z(t; to, o, us), t € I. The function y(t), t € I satisfies y = A(t)y + B(t)w«(t), y(to) = xo,
y(t1) = x1. Therefore, the function w,(t) € Lo(I, R™) translates the trajectory y(t), t € I from the
point z¢ the point x;. According to Theorem 1, w.(t) € U, where w.(t) = v«(t) + A1 (¢, o, 1) +
Ni(t)z(t1,vs), t € I. Thus,

t1
J(U*a u*) = / |’U*(t) + )‘l(t> o, .1'1) + Nl(t)z(tlav*) - f(y(t)a u*(t)7t)|2dt =0.
to
Necessity is proved.
Sufficiency. Let the functional value J(vi,ux) = 0, for the pair (vi(t), u«(t)) € Lo
A(t). We will demonstrate that the system (1)-(3) is controllable. Note that J(v,u) >
J(vi, uy) = 0 if and only if

(I, R™) x
0. Hence,

s () + A1(t, wo, 1) + Ni(t) 2(t1, vi) = f(y(t, ve), ua(t)t), tE€T,
where we denote
wi(t) = ve(t) + A1(t, o, 1) + Ni(t) 2(t1,v4) = f(y(t, vs), u(t),t), t €I,
with y(to, v«) = 0, y(t1, v«) = x1. Now the system (7)-(9) can be written as
y(t,ve) = AB)y(t,v) + B(t) wa(t), y(to) = xo, y(t1) = z1, w.(t) € La(I, R™).

From this, it follows that y(¢, vi) = x(¢; to, xo, us), x(to) = xo, x(t1) = x1. Therefore, system (1)—(3)
is controllable. Sufficiency is proven. The theorem is proved.

Below are solutions to the optimization problem (21)—(23). It should be noted that: 1) in the opti-
mization problem (21)—(23), unlike the original boundary value problem (1)—(3), boundary conditions
are absent; 2) the optimization problem (21)-(23) is an initial problem of optimal control and can be
solved using known methods of successive approximations.

Let us introduce the following notations:

Fo(go,t) = ”U + Tl(t) X + TQ(t) xr1 + N1<t) Z(tl, U) — f(y, u.t)\Q , (24)

where
A (t, @, x1) = Ti(t) xo + To(t) x4,

Ty(t) = —B*(t)®"(to,t) W (to, 1), Ta(t) = B* ()" (to,t) W (to, 1) ®*(to, 1),
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Xa(t, xo, 1) = C1(t) zo + Cao(t) x1,
Ci(t) = ®(t, to) W(t, t1), W (to,t1), Ca(t) = ®(t, to) Wto, 1), W (to,t1) ®(to, t1),
y(t) = z(t,v) + C1(t) zo + Ca(t) x1 + Na(t) 2(t1,v), t € I,
qg=(v,u,z, z(t1)) € R™ x R™ x R" x R".

Lemma 1. Suppose matrix W (tg,t1) > 0, the function f(y, u, t) is defined and continuous with
respect to (y,u,t) € R™ x R™ X I together with partial derivatives with respect to (y,u) € R™ x R™L.
Then the partial derivatives are

OIGT) _ gty 4 Tyt + To(t)s + M(0)2(01) — (= + CD) + Colt) + Nal®)=(t1), w, B, (25)
OIVGY) o oy, Ol + Tult)eo + To(t)s + Na(0)=(01) — £y, w, 1), (26)
ang%w = —2fa(y,u,t)[v + T1(t)zo + Ta(t)zr + Ni(t)z(t1) — f(y, u, 1)), (27)
(m = 2ANT (t) + N5 (0) faly. w, O)[ + Tr()z + To(B)n + Ni(t)z(h) = Sy w, £ (28)

Relations (25)—(28) are derived directly from (24) by differentiation.
Lemma 2. Suppose the conditions of Lemma 1 hold and the inequality

(Fog(q1,t) — Foglqa,t), q1 — q2) >0, Vqi, g € R™TmH2n (29)

is satisfied, where

o 6F0(q7t) _

Fugla.t) = =55 = (

oOF, 0F, 0F, O0F,
v’ Ou’ 0z 9z(t1)

), tel.

Then the functional (21) under conditions (22), (23) is convex.
Proof. Inequality (29) is a necessary and sufficient condition for the convexity of the function
Fy(g,t) with respect to ¢g. Therefore,

Folagi + (1 — a)q2) < aFp(qi,t) + (1 — o) Fo(ge,t), tel,

Va1, ¢2 € RN, N =mi+m+2n, Ya,a€[0,1].

Since for any vy (t), va(t) € La(I, R™), the value z(t,av; + (1 — o) va) = az(t, v1) + (1 — ) z (¢, ve),
Va,a € [0,1], t € I, then
31

Javi+ (1 —a)ve, auy + (1 —a)ug) = Folavr + (1 —a)ve, aup + (1 — ) ug),
to

t1 t1
Z(t, av] + (1 — a) Uz), z(tl, avy + (1 — a) UQ))dt < a/ Fo(ql,t)dt + (1 — OJ)/ Fo(qg,t)dt =

to to

= aJ(vl,ul) + (1 — Oé)J(UQ,’U,g), Yy, vg € LQ(I, Rm), Vuq, ug € LQ(I, le)

Thus, the lemma statement follows. Lemma is proved.
Definition 2. The partial derivatives (25)—(28) are said to satisfy the Lipschitz condition if

BFO(!IB-FAQJ) _ 3F(%(<17t) < L1 |Aq] 3Fo(qa+ﬁq1t) _ 3Fg(q7t) < Ly |Aq]
v v — ’ u ou — )
30)
O Fo(qg+Aqt) 8 Fo(gt O Fo(q+Aqt) 8 Fo(gt (
gat) 0750 < Ly | Agl, B — Ty | < Lalddl,

84 Bulletin of the Karaganda University



Controllability and Optimal ...

where L; = const >0, i=1,4,Aq = (Av, Au, Az, Az(ty)).
Theorem 5. Suppose the conditions of Lemma 1 and inequalities (30). Then the functional (21)
under conditions (22), (23) is continuously differentiable in the Frechet sense, and the gradient

J(o,u) = (JL(0,0), (Jo(0,w)) € La(I, R™) x Lo(I, R™)
at any point (v,u) € La(I, R™) x Lo(I, R™") is defined by

d Fo(q(t),1) 9 Fo(q(t),t)

/] _ I _ B* ! — ) 1
Ty(w,u) = ZOUOD iy g,y = V1T, (31)
where q(t) = (v(t), u(t), z(t,v), z(t1,v)), the function z(t) = z(¢t,v), t € I is a solution of differential
equation (22), and ¢(t), t € I is a solution of equation

. _ 0Fy(q(t),t) /“ 0 Fo(q(t),t)
= ———"1 2 A*1 t1) = — ————~dt. 32
p= 210 s, w(n) =~ [ 2T 32)
Moreover, the gradients J'(v, u) satisfy the Lipschitz condition
1
17" (v1,u1) = ' (2, u2) || < Li(flor — val® + [Jua — ua?) /2, (33)

V(Ul,vg) € LQ([, Rm), V(ul,UQ) € LQ(I, le).

Proof. Note that for any v(t), v(t) + h(t) € La(I, R™), Az(t) = z(t,v + h) — z(t,v) satisfies the
differential equation
AZ(t) = A(t)Az(t) + B(t)h(t), Az(tg) =0, tel,

where

t1

Az(t) 2/ ®(t,7) B(r) h(r)dr, |Az(t)] S/ 1@ DI L) R (T)]dT < Al L,

to to

The increment of the functional

AJ=Jw+h, u+ Au) — J(v,u) = /tl[h*(T)Fm,(q(t),t) + Au*(t) Fou(q(t), t)+

to
+25 () Foz(q(t),t) + Az (t1) Fozy) (q(1), D)ldt + R,
where |R| < ca(||h]|? + [|Aul|?), due to estimate (30),

9 Fylg.t d Folg.t
Fo(a.) = 21000 g, = 100,

o 8F0(q7t) 8F0(Q7t)

Fo.(q,t) = T8, Fozy(g,t) = To2(ty)

The term
t1 t1 t1 .

AZ"(t) t Fozu)(a(t), 1) = — t AZ(t) ¥(t)dt — t AZ(t) ¥(t)dt =

_ /tl R*(t) B*(t) (t) — A2 (8. (g(t), t)dt.

to to
Thus, the increment of the functional

AT = [ {00 Funla®).8) — B*(t) ()] + Au*(8) Foula(t), D)}t + R

to
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From here, the first statement (31) of the theorem follows. Let’s show that estimate (33), where
Y(t), t € I is a solution of differential equation (32).
Let &(t) = (v(t), u(t)), t € I. Then,

J'(&1) = J'(&2) = (Fou(q(t) + Aq(t), 1) — Fou(q(t), 1) — B*(t) Av(t),

Fou(Q(t) + AQ(t)ﬂt) - Fou(Q(t)at))ﬂ 51 = (U17 u1)7 62 = (UQ; UQ)‘
Therefore,
|7'(&1) — J'(&2)| = |Fou(a(t) + Aq(t), 1) — Fou(q(t), t)| + Blax |1A%(1)|+
1 Foulq(t) + Aq(t),t) — Foulq(t), t)| < (L1 + L2) [Aq(t), )] + Bhax [A%(1)],

where B .. = sup | B*(t)|. Norm
to<t<ty

17(€) — T (&) = / T(E) T (&)t < 2 (L + L) / | Ag(t) Pt +2(Bln)? / " A(t) 2t <

to to to

t1
<23 (La+ L) A€ +2 (B [ 1800t
to
where [[Aq]) < cs |AE2, [AE = (I]2 + [Aul?), A€ = (h, Au). Tt can be shown that [Ag(t)] <
(Lycs VE —to+ Lacs /I — tg) etmax(i=t0) || A¢||, t € I, where A%, = sup ||A*(t)||. Then

to<t<ty
|J/(&1) — J'(&)|1? < 13 || AE||?, where

* 1
l1 = [2 C% (Ll + L2)2 +2 (B* )2 (tl — to)z(L3 + L4)2 C% eAmaX(tlitO)] /2

max

Hence, estimate (33) is proven. Theorem is proved.
Theorem 6. Suppose the conditions of Theorem 5 are satisfied, and the sequences {v,} C La(I, R™),
{un} C A(t) C La(I, R™) are defined by relations

Unt1 = Un — i I}, (Un, Up)y Unt1 = Palun — an J),(0n, up)], n=0,1,2, ...

0<eg<a,< e1>0, n=0,1,2, ..., (34)

2
l1+2e1?

where Pp[-] is the projection of a point onto the set A. Then:

1) The numerical sequence {J(vy, up)} strictly decreases;

2) lvn — vpt1ll = 0, [Jup — Ups1|| = 0 as n — 0.
If, in addition, inequality (29), is satisfied, the set M (vo,ug) = {(v,u) € La(I, R™) x A(t)|J (v, u) <
J(vo,up)} is bounded, then

3) The sequences {vy,}, {up} are minimizing sequences,

lim (vy, up) = Jo = inf J(v,u), (v,u) € X € La(I, R™) x A(t);

n—oo

4) The sequences {vy}, {uy}, weakly converge to the set U,, where
Us = {(vs,ux) € X|J (s, ux) = Jo = inf J(v,u) = min J (v,u), (v,u) € X};
5) The rate of convergence estimate is valid:

0 < J(vn,up) — Ju < @, n=1,2, .., mg= const > 0;
n
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6) The controllability problem (1), (2), (4) has a solution if and only if J (v, usx) = Jx = 0, in which
case T4 (t) = z(t, vi) + Xa(t, xo, x1) + Na(t) z(t1, vs), t € I;
7) If J(vs,us) > 0,910 24(t), t € I is the best approximate solution to the controllability problem

(1), (2), (4).

Proof. From the property of projection onto sets (34), we have
(Vnt1 — v + an J) (Vn, Un)y © —Vpi1)r, =0, Vv, v € Lo(I, R™) (35)

(U1 — Un + an Jl, (U, Un)y U — Upt1)r, >0, Yu, u € A. (36)

Let 0 = (v, u), O = (vn,up), J'(vn,un) = (Jp,(Vn,un), J,,(n,un)). Then (35), (36) can be written
as
1
<J/(9n), 0 — 9n+1>L2 > ;<9n — 051, 0— Qn_1>, Vo, 0 € X. (37)

From the inclusion J(v,u) € C*1(X) the inequality
J(OY) — J(6%) > (J'(8Y), 6 — 6%y — %Hel — 0%, Vo', 6% ¢ X.
Therefore, specifically for ' = 6,,, 0> = 6,1, we obtain
TOn) = T(00-1) 2 (700, O = s} = 3 00— O (33)

From (37), (38), (34), we have

1 l
J(gn) - J(an—l) 2 (; - 51) Hen - 9n—1H2 2 €1 Hen - 0n—1H27 n= 0, 17 27 (39)
n
From here, statements 1) and 2) of the theorem follow.
If inequality (29), is satisfied, then the functional (21) under conditions (22), (23) is convex, the
set M (vg, up) is bounded, closed, and convex in H. Therefore, the set M (vg, up) is weakly precompact.
The functional J(v,u) is weakly lower semicontinuous on the set M (vg, ug) and achieves its infimum,

U, # @, © empty set.

Let’s show that the sequence {&,} = {vn, up} is minimizing. Indeed, from the convexity of
J(&) € CHY(M (vo, up)), it follows that
J(6n) = J(&) < (J'(&n)s &n = &du < TGl 1€ — &1 < [T (En)l D, (40)

where & = (vi, us) € Uy C M(vo,up), D is diameter of M (vg, up).
From (40), it follows that the sequence {§,} C M (&) is minimizing, and fnwgkﬁ* weakly as n — oo,

where {nwe—a>k§* as n — oo means a special convergence of the sequence {¢,} to an element &,. Thus,
statements 3) and 4) are proven.

Let a,, = J(&,) — J(&«). Then from (39), (40) we have

1
p = Gp—1 > ﬁHJ’(fn)H?, an < D |[J(&)]l (41)

From (41) the rate of convergence estimate 5) follows. The theorem is proven.

Optimal Performance. Let ty be fixed, t; be unfixed. It is necessary to find the smallest value
t; = t, for which the system (1), (2), (4) is controllable. It is necessary to find a pair (t., u(t)),
where u,(t) € A(t) C Lao(I, R™).
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I. Setting t; > t,. Using the algorithm outlined above, we find the control u., (t), where g, t; are
known quantities.
Next, we choose t11 = %1 We find a pair (vi, ) € X, t € [to, t11]. If J(Vex, us) =0, for this

pair, then we choose t15 = tzl, t12 < t11 and solve optimization problem (41).

In case where J (v, usx) > 0, optimization problem (41) is solved for % and so on. As a result,

the value ¢, is determined with the given accuracy € = t1,, — t«.
II. Sequential Approximation Method. Consider the following optimization problem: minimize the
functional

J(v,u,ty) = /t1 [o(t)+A1(t, xo, 1)+ Ni(t)z(t1,v) — F(y(t), u(t),t)|?dt = /t1 Fo(q(t), t1, t)dt — inf

to to

subject to conditions (42), (43), t1 > to. Find Frechet derivatives, J, (v, u,t1), J. (v, u,t1),

"y (q(t), 1, t
T (0,0, t1) = Fo(q(ty), t, t1)+/ O Folg(®),t1, 1)

to 8t1
Next, we construct sequences {v,}, {un}, {tin}, where

tin+1 = tin — athII(Una Un s tln)y n=0,1,2, ..

4 Solution of the Model Problem

As an example, consider the Duffing equation with control [12].
G422 =ut), teI=10, t1].

This equation can be represented as

T1 = To, T9 = —T] — 217? + u(t), te [0, tl] =1, (42)

where
331(0) == 1, I‘Q(O) == 0, CEl(tl) == 0, 515'2(751) == 0, (43)
u(t) € A = {u(t) € Ly(I,R")| — 2 < u(t) < +2 almost everywhere t € I}. (44)

The system (42)—(44) is a mathematical model describing the motion of a rigid spring under the
influence of external force u(t) € A. Consider the problem of optimal performance. For (42)—(44), the
linear controllable system takes the form

yl = Y9, QQ = U)(t), t e [0, tl] = [, U(t) € A,

y1(0) =1, y2(0), y1(t1) =0, ya(t1) =0.

For this example,

(B0 (4 o= (1) w0=(3) - == (2):

Matrices
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Calculate the following vectors and matrices:

_ t1 . g _ﬁ
a= (I)(T,tl)l'l — X9 = < 01 > , W(O,tl) :/ efAtBB*efA Tdr = ( 32% t2 ) > 07
0 -3 t

[~

3
W0, 1) = < té ) ;o Mt o, m1) = T (t)wo + Ta(t)rr = pER
1 1

3 +213 3t 12

~

N

~
-

12 6 6t 2 3
Ni(t) = < — = —3 — > Xo(t, xo, x1) = 1 ,
g8 B h) St
263 —3t%t, —t34¢1t2
3 t2
N2(t) = 6t3716tt1 73t241r2tt1
t3 t2
Then
ot =00+ (% )+ (F - 8) a00) (-§+3) =t
t3+2¢3 -3t t2 3_342 43 2
>, yit) = () + N0 4 (5900 2 (1, 0) + =202 p(ty0),  (45)
6t2

The optimal control problem (1) (21)—(23) for this example takes the form

t1
J(v,u) = / lv(t) + M\ (t, zo, 1) + N1(t)z(t1,v) — (—y1 — 203 + u(t))|?dt — inf
to

(46)

subject to conditions
Z"l = Z9, 22 = v(t), 21(0) = 0, 2’2(0) = 0,

where f(y, u, t) = —y; — 2y? +u(t), Fo=|w(t) — (—y1 — Qy? +u)|?

Partial derivatives:

v(t) € Lo(I,RY), u €A, (47)

OF0 _ _opup(t) — (—yn — 2% + u(t)],

OFy 3
1 ofut) — (o - 20 +u], O
8Fg _ _o(_ 1 _ 2 s _ 3 aFO —
o, — 2= b)) = (my =2+l 570 =0,
8Fb * * 3
= 2[N7 (£) + N3 (8) faly, w, )[w(t) — (—y1 — i +ul,
821(t1)
1.2
where f,(y,u,t) = ( 1 03y1 , w(t), yi(t), ya(t), t € I are determined by formula (45).
= (Jy(v,u), Jy(v,u)),

The Frechet derivative of the functional (46) under condition (47) is J' (v, u)
where J/,(v,u) = &2 — B*y(t), J.,(v,u) = %2, The function ¢(t), ¢ € I = [0,#] solving a differential

equation
hoF

(9F0
dt.
o 0z(t1)

Sequences {v,}, {u,} are determined by the formulas:

Vnt1 = U — Qndy (U, Un), Unt1 = Palun — and) (vn,un)], n=0,1,2 ..
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The solution of the optimization problem (44), (45) for t; = 4 is:

-1, 0<t< 3, L2 -5 r<e<d,
2 2
vf) =+l g<t<T wn) = Tr¥+R+As-F+H)° 0<t< i,
-1, B<i<y (C+4t—-9)+2(-5 +4t-8)%, B <<

-2 0<t<?, —t, 0<t<3,
— 2_5 41 5 13 5 5 13
—Lrar—8, B <<y, —t+4, P <t<4
The solution to the optimal performance problem for t1, = 2 is:
_ _t0 st 12
vo(t) = I, 0<t <1, wa(t) = D) 5 +2, 0<t<],
’ 1, 1<t <2, ’ & — 30 +15t4 — 4063 + 12 — 50t +19, 1<t <2,

—2<u,(t) <2, tel=]0, 2.

1-2 0<t<1 t 0<t<1
— 2 =t=454 — ) =v =4
21 (t) {f—2t+2, 1<t<2, z2:(t) {t—2, 1<t<2.

5  Conclusion

A new method for solving the controllability problem of nonlinear systems described by ordinary
differential equations has been developed. The scientific novelty of the obtained results lies in the
following:

— all sets of controls for linear systems have been found, each element of which transforms the
system trajectory from any initial state to any desired final state (Theorem 2);

— a general solution to the linear controllable system corresponding to the control from the selected
set of all controls has been constructed (Theorem 3);

— necessary and sufficient conditions for the controllability of nonlinear systems have been derived
(Theorem 4);

— the controllability problem has been reduced to solving the initial optimal control problem for
nonlinear control systems (Lemmas 1, 2);

— the gradient of the functional has been found, minimizing sequences have been constructed, and
their convergence has been studied (Theorems 5, 6);

— an algorithm for solving the problem of optimal speed was formulated;

— theoretical research results have been demonstrated using an example by solving the nonlinear
Duffing equation control problem.

This completes the summary and conclusions of the paper regarding the methods and results
obtained for solving the optimal speed control problem for nonlinear systems.

Acknowledgments

This research is supported by Ministry of Education and Science of the Republic of Kazakhstan
(Grant No. AP08856324).

90 Bulletin of the Karaganda University



Controllability and Optimal ...

Author Contributions

S.A. Aisagaliev collected and analyzed data, and led manuscript preparation. G.T. Korpebay
assisted in data collection and analysis. S.A. Aisagaliev, G.T. Korpebay served as the principal in-
vestigator of the research grant and supervised the research process. All authors participated in the
revision of the manuscript and approved the final submission. All authors contributed equally to this
work.

Conflict of Interest

The authors declare no conflict of interest.

References

1 Aisagaliev, S.A. (2022). Kachestvennaia teoriia integro-differentsialnykh uravnenii [Qualitative
theory of integro-differential equations]. Almaty: Faraby University [in Russian|.

2 Aisagaliev, S.A. (2021). Teoriia kraevykh zadach dinamicheskikh sistem [Theory of boundary
value problems of dynamical systems]. Almaty: Faraby University [in Russian].

3 Kalimoldayev, M.N., Abdildayeva, A.A., Mamyrbayev, O.Z., & Akhmetzhanov, M. (2016). Infor-
mation system based on the mathematical model of the EPS. Open Engineering, 6(1), 464-469.
https://doi.org/10.1515 /eng-2016-0053

4 Dzyuba, A., & Torskyy, A. (2022). Algorithm of the successive approximation method for op-
timal control problems with phase restrictions for mechanics tasks. Mathematical Modeling and
Computing, 9(3), 734-749 https://doi.org/10.23939 /mmc2022.03.734

5 Ananyevsky, .M., Anokhin, N.V., & Ovseevich, A.I. (2010). Sintez ogranichennogo upravleniia
lineinymi dinamicheskimi sistemami s pomoshchiu obshchei funktsii Liapunova [Synthesis of lim-
ited control of linear dynamic systems using the general Lyapunov function|. Doklady Akademii
nauk — Reports of the Academy of Sciences, 434(3), 319-323 [in Russian].

6 Semenov, Yu.M. (2012). On the Complete Controllability of Linear Nonautonomous Systems.
Differential Equations, 48(9), 1245-1257.

7 Aisagaliev, S.A., & Zhunussova, Z.K. (2017). Constructive method for solvability of fredholm
equation of the first kind. Electronic Journal of Qualitative Theory of Differential Equations, 45,
1-11. https://doi.org/10.14232/ejqtde.2017.1.45

8 Benner, P., Chuiko, S., & Zuyev, A. (2023). A periodic boundary value problem with switchings
under nonlinear perturbations. Boundary Value Problems, 1, 50. https://doi.org/10.1186/s13661-
023-01734-1

9 Aisagaliev, S.A. (2018). On Periodic Solutions of Autonomous Systems. Journal of Mathematical
Sciences, 229(4), 335-353. https://doi.org/10.1007/s10958-018-3681-8

10 Dong, X.X., Liu, Z.B., & Li, S.C. (2019). Similar constructing method for solving nonhomoge-
neous mixed boundary value problem of n-interval composite ode and its application. Mathe-
matical Methods in the Applied Sciences, 42(5), 1702-1723 https://doi.org/10.1002/mma.5468

11 Aisagaliev, S.A., & Korpebay, G.T. (2023). Controllability and optimal speed-in-action of linear
systems with boundary conditions. Bulletin of the Karaganda University. Mathematics Series,
2(110), 21-34. https://doi.org/10.1134/50012266112060079

12 Kalimoldayev, M., Jenaliyev, M., Abdildayeva, A., Zhukabayeva, T., & Akhmetzhanov, M.
(2020). Optimal control of power systems. News of the National Academy of Sciences of the Re-
public of Kazakhstan-Series Physico-Mathematical, 5(333), 86-94. https://doi.org/10.32014/2020.
2518-1726.86

Mathematics Series. No.3(115),/2024 91


https://doi.org/10.32014/2020.2518-1726.86
https://doi.org/10.32014/2020.2518-1726.86

S. Aisagaliev, G. Korpebay

13 Kvitko, A.N. (2021). On a Method for Solving a Local Boundary Value Problem for a Nonlinear
Stationary Controlled System in the Class of Differentiable Controls. Computational Mathematics
and Mathematical Physics, 61(4), 527-541. https://dx.doi.org/10.1134,/S0965542521040072

Author Information™

Serikbay Aisagaliev — Doctor of technical sciences, Professor Department of Mathematics, al-
Farabi Kazakh National University, Almaty, 050040, Kazakhstan; e-mail: Serikbai. Aisagaliev@kaznu.kz;
https://orcid.org/0000-0002-6507-2916

Guldana Korpebay (corresponding author) — PhD student, Department of Mathematics, al-
Farabi Kazakh National University, Almaty, 050040, Kazakhstan; e-mail: korpebay.guldanal @gmail.com;
https://orcid.org/0000-0002-5023-9402

*The author’s name is presented in the order: First, Middle and Last Names.

92 Bulletin of the Karaganda University



Bulletin of the Karaganda University. Mathematics Series, No. 3(115), 2024, pp. 93-100

https://doi.org/10.31489/2024M3/93-100 Research article

Hessian measures in the class of m-convex (m — cv) functions

M.B. Ismoilov!, R.A. Sharipov?3*

! National University of Uzbekistan named after Mirzo Ulugbek, Tashkent, Uzbekistan;
2 Urgench State University, Urgench, Uzbekistan;
3V.I. Romanouskiy Institute of Mathematics of Uzbekistan Academy of Sciences
(E-mail: mukhiddind449@gmail.com, r.sharipov@Qurdu.uz)
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Introduction

It is well known that m-convex functions are a real analogue in R™ strongly m-subharmonic (sh,)
functions in the complex space C™. Let us recall the definition of the class sh,, of functions, which at
this time has become the subject of research by many authors (Z. Blocki [1], S. Dinew and S. Kolodziej
[2-4], S. Li [5], H.C. Lu [6,7], H.C. Lu and V.D. Nguyen [8], A. Sadullaev and his students [9-11],
etc.).

A twice differentiable function u(z) € C?(D), D C C", is said to be strongly m-subharmonic, if at
each point of the domain D it holds inequalities

(ddwW)*ABF >0, k=1,2,..,n—m+1,

where 8 = dd°||z||? is the standard volume form in C"™.

It’s clear that psh = shy C sha C ... C sh, = sh. Operators (ddcu)k A B"F are closely re-
lated to the Hessians. For a twice differentiable function u € C?(D), the second-order differential
dd°u = % %dzj A dZ; (at a fixed point o € D) is a Hermitian quadratic form. After a suitable uni-

j?t
tary coordinate transform, it is reduced to the diagonal form dd®u = § [A1dzy A dZy + ... + Apdzy A dZy],

where Ay, ..., A, are the eigenvalues of the Hermitian matrix <%) , which arereal: A = (Aq,...,\,) € R™.

Note that the unitary transformation does not change the differential form. 8 = dd®||z||?. Therefore,
it is not difficult to see that

(dd“u)* A BYF = kl(n — k) HF (u)8",

where HF(u) = > Ajp---Aj, is the Hessian of dimension k of the vector A = A(u) € R™.
1<j1 < <jp<n
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Consequently, the twice differentiable function u(z) € C?(D), D C C", is strongly m-subharmonic,
if at each point o € D the next inequalities hold

H*(u) = H¥(u) >0, k=1,2,...,n—m+1. (1)

The following theorem is important

Theorem 1. (see [1]). For any twice differentiable sh,, N C?(D) functions vy, ...,vx € shy,(D) N
C?*(D), 1 <k <n—m+1, the relation

ddvi A ... ANddv A BT >0
is valid. In particular, for u € shy,(D) N C?(D) and for any v1, ..., Vp—m € shy, (D) N C?(D) it holds
dd®u A dd°vy A ... A dd vy A BT > 0. (2)

The last property has dual character: if a twice differentiable function u, it satisfies (2) for all
V1 ooy Un—m € 8hy(D) N C?(D), then the function u is certainly sh,, function. Moreover, the class of
second-order polynomials of the form is sufficient here (see [1,2])

n
vj = ch,k |zu]? € shy, (CM) .k € Ris const. (3)
k=1

Theorem 1 allows us to define sh,, functions in the class Llloc.

Definition 1. A function u € L}OC(D) is called sh,, in the domain D C C", if it is upper semi-
continuous and for any twice differentiable sh,, functions vy, ..., vy, of the form (3), the current

ddu A ddvi A ... A dd°vy—m A BT defined as

[dd“u A dd vy A ... A ddp—p A BT (W) =
= / udd®vy A ... A ddvp_m A B A ddw, w e FOO

is positive, /uddcvl Ao Addp—y A B A ddw > 0, Yw € FOO w > 0.

1 m-convex functions and associated measures

In this section, similarly to (1), we define Hessians Hk(u), k=1,2,...,n—m+ 1, in the class of
bounded m-convex functions as Borel measures. This method of defining H¥(u) as a measure belongs
to A. Sadullaev.

Let D C R™ and u(x) € C%(D). Then matrix ( 0%u ) is orthogonal, -4 = _2°u_ Therefore,

830]-8:0,5 ) 8xj8xt - 61}8Ij
after a suitable orthonormal transformation, it is transformed into a diagonal form,

A0 0
< 32’U, > 0 )\2 0
% 9
Oxj0xy
0 0 ... A
where A\; = \j(x) € R are the eigenvalues of the matrix ( 8aizgmt) . Let
Hw)=H N = > N

1<j1<...<jr<n

be Hessian of the dimension k of the vector A = (A1, Aa, ...y Ap).
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Definition 2. A twice differentiable function u € C?(D) is called m-convex in D C R",
u € m — cv(D), if its eigenvalue vector A = A(x) = (A1(x), A2(x), ..., \p(x)) satisfies the conditions

m — cvN C*(D) = {Hk(u) = H*(\(2)) >0, Yo €D, k=1,..,n—m+ 1}.

Potential theory of m — cv functions is poorly-studied and is a new direction in the theory of
real geometry. However, when m = 1, this class 1 — cv N C?(D) = {H'(\) > 0} = {\1 > 0,y >
0,..., A > 0} coincides with the convex functions in R™, and when m = n, the class n — cv N C?(D) =
{AM+A2+...+ A, > 0} coincides with the class of subharmonic functions in R”, cv = 1—cv C 2—cv C
... € n —cv = sh. The class of convex functions is well studied A. Aleksandrov [12], I. Bakelman [13],
A. Pogorelov [14], A. Artykbaev [15] and others. When m > 1 this class has been studied in a series
of works N. Trudinger, H. Wang, N. Ivochkina and other mathematicians (see [16-22].

Principal difficulties in the theory of m — cv are the introduction of the class m — cv N Llloc,
definition m — cv(D) of functions in the class of upper semicontinuous, locally integrable or bounded
functions and the definition of Hessians H*(u), u € m—cvNLi .. So for m = n (the case of subharmonic
functions) in the class of upper semicontinuous, locally integrable functions u(z) € n—cv(D) are defined
as a distribution and the Laplace operator Au = dd°u A "1 is a Borel measure.

To define operators (dd°u)¥ A "% >0, k=1,2,...,n —m + 1 for the function u(z) € shy,(D) in
a domain D C C" the function u(z) must be locally bounded, i.e. u(z) € LiS (D). In this case, the
operators (ddu)* A "% >0, k=1,2,...,n —m + 1 are also positive Borel measures (see [10]).

In this work, by using the connection of m — cv functions with strongly m-subharmonic functions
and using well-known and rich properties sh,,, of functions, we show a number of important properties
of the class of m — cv functions, in particular, of the Hessians H*(u), k = 1,2,...,n —m 4+ 1, in the
class of bounded m — cv functions.

We embed R into C", by R} C C? = R} + iR} (2 = z +iy), as a real n—dimensional subspace of
the complex space C".

Proposition 1. (see [23]). A twice differentiable function u(x) € C?(D), D C R, is m — cv in D,
if and only if a function u®(2) = u®(z + iy) = u(x) that does not depend on variables y € Ry, is shy,
in the domain D x Ry.

Proof. We establish a connection between the Hessians H*(u) and H*(u®). We have,

Ou® 1 10u® Ou“] 10u®
8zj B 2 833j 8yj N 28Ij’

9%uc _li % 1 9%uc N d%uc 1 9%uc
azjazt_zazt ox; N O0x;0xy  O0xj0y: _48%8:6,5'

Thus, (%) =1 (aggzt) and therefore, H*(u) = 4* H*(u®), that is the proof of the proposition.

Let now u(x) be an upper semicontinuous function in the domain D C R?. Then u¢(z) also will be
upper semicontinuous function in the domain D x Ry C C7.

Definition 3. An upper semicontinuous function u (z) in a domain D C R is called m-convex in
D, if the corresponding function u®(z) is strongly m-subharmonic, u®(z) € shy, (D x RZ) .

Let u(x) be a locally bounded m-convex function in the domain D C R?. Then u¢(z) will be
also locally bounded, strongly m-subharmonic function in the domain D x Ry C C7. Therefore, the
operators

(ddu*ABY*, k=1,2,..,n—m+1

are defined as Borel measures in the domain D x Rj C C}, py = (ddu eyk A gk,
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Since for a twice differentiable function (dd°u®)® A 7% = k!(n— k)\H* (u€) 3", then for a bounded,
strongly m-subharmonic function in the domain D x Ry C C7, it is natural to determine its Hessians,
equating them to the measure

1

ko cy__ K _ c, c\k n—k
) = =1~ Wi =gy AT

We can now define Hessians H¥, k=1,2,...,n —m + 1 in the class of locally bounded, m-convex
domain D C R functions.

Definition 4. Let a function u(x) be locally bounded and m-convex in the domain D C R?. Let us
define Borel measures in the domain D x Rj C C7,

e = (ddcuc)k ABY R E=1,2,..n—m+1.

Since u® € shy, (D x RY}) does not depend on y € Ry, then for any Borel sets £, C D, E, C R},

K . k
the measures ﬁ%ﬂk(ﬂc x Ey) do not depend on the set £y, C RY, i.e. ﬁuk (Ey x By) = v (Ey).
The Borel measures

4l~c

VL Vk.(Ex):mesE e (Ex x BEy), k=1,2,...,n—m+1,
y

we call by Hessians H*, k = 1,2, ...,n—m+1, for a locally bounded, m-convex function u(z) € m — cv(D)
in the domain D C R}.

For twice differentiable function u(x) € m — cv(D) N C?(D) the Hessians are ordinary functions,
however, for a non-twice differentiable, bounded semicontinuous function u(z) € m — cv(D) N L>®(D),
the Hessians H*, k =1,2,....n —m + 1 are positive Borel measures.

Using Theorem 1 and Preposition 1 (see also Definition 3) m — cv functions are defined as

Definition 5. A function u(xz) € L} (D) is called m-convex function in the domain D C R?,

u(x) € m — cv(D), if it is upper semicontinuous and for any twice differentiable m — cv(D) functions
V1, ..., Un—m, the current dd°u® A ddv§ A ... A ddvy,_,,, A ™1 defined as

[dd®u A dd“v§ A ... Addv_,, A BT (w) =

- / udd v A .. A ddvf,_, A BT Addw,w € FY0 (D x RY)
is positive.
2 General definitions of m-convex functions

In various works (see, for example, [18,19]) m-convex functions in the class of bounded upper
semicontinuous m — cv(D) functions define using the “viscosity” definition: an upper semicontinuous
function u(x) is called m — cv(D), u(z) € m — cv(D), if any quadratic polynomial g(x) for which the
difference u(x) — q(z) achieves a local maximum only at a finite number of points x!,...,27 € D, is
m — cv(D), q(x) € m — cv(D).

The following important proposition belongs to Trudinger-Wang [19]

Lemma 1. A semicontinuous function u(x) is in m — cv(D), if for each domain G CC D and each
function v(x) € C*(D) : Hy,(v) < 0 from ulag < v|ag = ug < v|a-

Lemma 2. A semicontinuous function u(z) is in m — cv(D), if and only if for any domain G CC D
there exists u;(z) € C?(G)Nm — cv(G) : uj(x) | u(x).
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Lemma 8. If m < § + 1, then m — cv(D) C C% = Lip., where y =2 — 0<~y<1.

_n
n—m-+1"

Corollary 1. If m < § + 1, then u(x) € m — cv(D) continuous.
For our purpose, it is convenient to use the Trudenger-Wang’s definition based on Lemma 2:

Definition 6. An upper semicontinuous function u(z) is called m-convex m — cv(D), if for any
domain G CC D there exists a sequence of functions u;(z) € C%(G) Nm — cv(G) : u;(z) | u(z).

In fact, the two main ones, Definition 3 and Definition 6, are equivalent.

Theorem 2. A function u(z) is m — cv(D) in the sense of Definition 3, if and only if it is m — cv(D)
in the sense of Definition 6.

Proof. Let the function u(x) have a monotonically decreasing sequence of functions u;(z) € m —
cv(G) + wuj(r) | u(z). Let us put Ry in C7, Ry C C} = R} + iR} (2 = x + 4y), and construct

a monotonically decreasing sequence u§(z) = u;(x) € shp, (G x RZ) Then lim uf(z) = u(z) €
j—00

shi (G x RY) and u(x) = u(x) is m — cv(G).
On the other side, let the function u(z) be such that u¢(z) = u(x) € shy, (D x RZ) Let us

construct a standard approximation uj(z) =u‘oKi(w—2z2), j=1,2,.... (see [10]). For any compact
J

domain G CC D, starting from a certain number j > jg, they are defined, infinitely smooth functions
uj(z) € shm(G) + wj(z) I u®(z). Moreover, it is easy to see that u$(z) do not depend on y € Ry.
Therefore, u§(z) = uj(z) | u(x),u;j(z) € m — cv(G) N C®(G).

3 Ezample (fundamental solution)

| Gf m <35 +1,
Xm(z,0) = < In x| if m=g+1,

— |z e if  mo> 5+ 1

Thus, when m < 5 + 1, the fundamental solution is bounded and Lipschitz, when m > 5 + 1, it
is equal —oo at the point x = 0. Note that at m = n, i.e. for the subharmonic case it coincides with
fundamental solution of the Laplass operator A.

4 Weakly convergence of m-convex functions

We will continue our study of Borel measures
{Hk(u) >0, VeeD, k=1,2,...n—m+ 1}

in the class u(x) € m — cv(D) N LyS.(D).

loc
Theorem 3. If u(x) € m — cv(D) N LS (D) and u;(x) € m — cv(D) are sequences of monotonically
decreasing functions, converging to u(z),u;(x) | u(x), then there is weakly convergence of measures
H*(uj) = H*(u), k=1,2,...,n—m+ 1.
Proof. Let us continue the functions u(z), uj(z) from D C R} to D x R, as shy,— functions u®(2),
uj(z) € shm (D x RY) . Then u®(z) € shy, (D x R}) N LS, (D x RyY) and u§(z) | u(z). According to
Theorem Sadullaev-Abdullaev (see. [10]), Borel measures

o1
El(n — k) kl(n—k)! (

Hk(uc) =

c, c\k n—k
¥ dduj) AP
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weakly converges: H k(u‘;) — HFu®), k = 1,2,..,n —m + 1. This implies weakly convergence
H*(uj) = H*(u), k=1,2,...n —m+1.

As is known, if {us(2)} C shym (D x R}), D x R} C C*, a family of uniformly bounded, strongly
m-subharmonic functions, then for any compact set K CC D there exists a constant C'(K), such that
the integral averages

/(ddcua)k ABE < O(K), k=12, n—m+1
K

(see. [10]). From this it follows that the Hessians

1

H (o) = o1

(dd°ua)™ A B,
which are Borel measures, are uniformly bounded on average on compact subsets of the domain D.
This fact, discovered by Chern-Levine-Nirenberg [24] for a class of psh functions, then it played a main
role in the construction of the theory of potential in the class psh and sh,, functions.

Here we will prove a similar fact for Hessians H”*(u), k =1,2,...,n—m+1, in the class of m—cuv(D),
D C R", functions. At the same time, we note that, if in a class shy, (D X ]RZ) , DxRy € C", the proof
is based on differential forms and Stokes’ Theorem, then for the estimate H*(u), k=1,2,...,n—m+1,
in the class of m — cv(D), D C R", we do not have this technique.

Theorem 4. If {uq(z)} C m —cv(D), D C R, is a family of locally uniformly bounded m-convex
functions, then the family of measures {H k (ua)}, k=1,2,....,n—m+ 1, in Hessians are uniformly
bounded on average on compact subsets of the domain D. In other words, for any compact set K CC D
there is a constant C'(K') that is upper bound for integral averages

/Hk(ua) <C(K), k=1,2,..,n—m+1.
K

Proof. Let us use Proposition 1 and Definition 3. We put R7 in C", R C C7 = Ry + iRy
(z = z+1iy), as a real n—dimensional subspace of a complex space C" and construct a family of locally
uniformly bounded functions. {uf(z)} C shp, (D x RZ) . For this family Borel measures { H*(ug)},
k=1,2,..,n —m+ 1 is uniformly bounded on average on compact subsets of the domain. D x Ry.
From the definition of measures { H*(u,)} in Hessians it follows that the family of measures { H*(uq)} ,
k=1,2,....,n —m+ 1 is uniformly bounded on average on compact subsets of the domain D.
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differential, Bellman type equations, synthesis of optimal control.
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Introduction

With the advent of studies [1-7], methods of the theory of optimal control with distributed param-
eter systems began to penetrate into various fields of science and attract the attention of researchers.

However, despite the large flow of research, methods for solving optimal control problems with
processes described by integrodifferential partial differential equations [8] have not been sufficiently
developed. In particular, the development of methods for solving the synthesis problem is one of the
most pressing problems. Research is continuing in this direction, and several papers have been pub-
lished [9-13]. This article examines the solvability of the problem of synthesis of uniformly distributed
optimal control, with nonlinear optimization of oscillatory processes described by integro-differential
partial differential equations with the Volterra integral operator. Building on the methodology out-
lined in [10], we developed synthesis problem-solving method based on the Bellman-Egorov scheme.
A Bellman type equation is obtained, which is a non-linear integro-differential equation of a nonstan-
dard form. The structure of its solution is found, which makes it possible to transform Bellman-type
equations into a system of two equations, one of which is solved independently of the second. This
circumstance significantly simplifies the procedure for constructing a synthesizing control.

The issues of constructing a generalized solution to the boundary value problem of a controlled pro-
cess with an integral Volterra operator are described in detail and sufficient conditions for unambiguity
of the solvability of the synthesis problem are established.

1 A generalized solution to the boundary value problem of a controlled process

Let’s consider an oscillatory process described by the function V' (¢, x), which in the domain
Qr = Q x (0,T) satisfies the integro-differential equation
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Vi — AV = )\/0 K(t, 7)V(r,x)dr + g(t,x) flu(t)], (t,z) € Qr, (1)

along with initial conditions at the boundary of the domain Qr

V(0,2) = (x), Vi(0,2) = ¢o(z), 2€QCR", (2)

and a boundary condition

n
TV (t,z) = Y ap(x) Ve, (t, ) cos (0, 2;) + a(x)V(t,z) =0, (t,z) € yp =7 x (0,T), (3)
i,k=1
where A is an elliptic operator, Q is a domain in Euclidean space R™c with a piecewise-smooth boundary

7, 0 is the normal vector coming from the point xevy; A is a parameter; K (¢,7) is a function defined in
the domain {0 < ¢,7 < T} and satisfies the condition

T ,pT
/ / K%(t,7)drdt = Ky < oo.
0 0

The functions ¢1(x) € Hi(Q), v2(x) € H(Q), g(t,z) € H(Qr), ai(x), a(xr) are considered
known; the external source function f[u(t)] € H(0,T) is nonlinear and monotonic with respect to the
functional variable u(t),t € [0,T]; u(t) € H(0,T') is the control function; H(Y) — Y denotes a Hilbert
space of square-integrable functions defined on the set Y; H;(Q) is the first-order Sobolev space; T is
a fixed point in time.

In the context of the problem under consideration, the given functions may be discontinuous, and
the existence of a classical solution to the boundary value problem is unlikely. In this regard, following
the methodology of reference [9], we will use the following definition of a generalized solution.

Definition 1. A generalized solution of the boundary value problem (1)-(3) is a function
V(t,x) € Hy (Qr) that satisfies the integral identity

/Q(Vt(t,x)q>(t,x))§f dx:/tj2{[/QX/t(t,m)<I>t(t,x) -

o0

— > k(@) Vay (6, 2)®u, (£, 7) — c(x)V (E,2)@(t, 2)+
i,k=1

4 ()\ /0 K )V (ra)dr + gl ) f[u(t)]) cp(t,x)ﬂ da—

_ L a(x)V(T,m)(I)(t,x)}dt (@)

for all ¢ (0 <t <t9 <T) and for any function ®(¢,x) € Hy (Qr), as well as the initial condition (2) in
the weak sense, i.e., as t; — 0

/ [Vt ) — r ()] Bo () = 0, / Vit ) — a(a)] @1 (x)dz = 0
Q Q
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for any functions ®o(z) € H(Q) and ®1(z) € H(Q).
We seek the generalized solution of the boundary value problem (1)—(3) in the form

V(t,z) = Z Vo(t)zn(x), Vi(t) = /Q V(t,x)zp(z)dz, (5)
n=1

where z,(x) is a generalized eigenfunction of the boundary value problem of the form [9]

t
:/Q |: ik () Vi, (8, ) 2jo; (1) + c(2)V (, 1) 2j(p) | do+
(

a(z)V(t,x)zj(x)dr = )\? /Q V(t,x)z;(z)dx,

and the corresponding eigenvalues satisfy the properties
Aj < Ajy1 <o and lim Aj = o0
j—o0
and the functions z,(z),n = 1,2,3,..., form a complete orthonormal system of generalized eigenfunc-
tions of the boundary value problem (6) in a closed domain QQ = Q U 7.

According to the methodology of [9], it can be shown that the Fourier coefficients V,,(¢) are deter-
mined as the solution of the Cauchy problem

V0 + A0 =) [ KV + a0t € 1,1,
V. (tl):/QV(tl,x)zn(x)d:L', v (tl):/Qvt(tl,x) o (2)da,

gn(t) = / ot 2)zn(@)de, n=1,2,3,...,
Q

which is obtained from the integral identity (4) with ®(¢,x) = z,(x).
We find the solution of this problem using the formula

1
Vo(t) = /Q V (t1,x) zn(x)dx cos At + " /Q Vi (t1, z) zp(x)dz sin A\ t+

PRI L An(t —7) [A /OT K(7,y)Va(y)dy + gn(T)f[U(T)]] dr

n Jty

which as t; — 0 becomes

1 1 t t
Vo (t) = 1 cos At + )\7@/)2»@ sin A\, t + . /0 sin \p(t — 7) [)\/0 K(1,y)Va(y)dy + Qn(T)f[U(T)@ dr,

where
@Z}ln = lim Vv (tla x) zn(x)dx, @Z}Zn = lim / Vi (tl, I‘) Zn(x)dx
t1—0 Q t1—0 Q
Using the Liouville approach, this solution can be represented as a linear integral equation of the

Volterra 2nd kind of the following form:
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t
V(1) = A /0 Kt ))Va(y)dy + qu(t), n=1,2,..., (6)

where

K,(t,y) = / )\i sin A, (t — 7)K (7, y)dT, (7)

n

1 t
qn(t) = Y1, cos A\pt + rl/}gn sin A\pt + / o sin A\, (t — 7)gn (7) flu(7)]dT.
n 0 n

The solution of equation (6) is found using the formula [14]

Va(t) = A /0 Ro(t, 5, Nin(0)dy + 4n(2), (8)

where the resolvent R, (t,y, ) is the sum of the Neumann series, i.e.,

e e}

Ru(t,y,A) =D N7 K 4(ty),
i=1

t
Kpivi(ty) = / Ky(t,7)Kyi(t,y)dr,i=1,2,3,....
y
By direct calculations, we establish the estimates

Kt (t—y)'
|Knaz(t7y)| g )\% ’ 'L' 9 1= 1;273

which imply the ratio

|Rn(t7 Y, )‘)| < Z ‘)"iil |Kn,i(t7y)‘ <
i=1

1 1 |)\|KOT ‘ 1 IMKOT(t,y)
< = t—y)| —1] = (e ™ 1
=T (Zz’![ ) >|A|T (c ’

1=0

from which it follows that the resolvent R,,(¢,y, \) for each n = 1,2,3. .., for any value of the parameter
A # 0 is a continuous function of the arguments. Note that for the resolvent, there is an estimate

1T T 1 I\ KT 2
/ | Ry (t,y, )\)\2 dy < / [W (e N (t-y) 1)] dy <
0 0

9 T T/ 2aKeT,,
< ‘A’2T2 /O </O <€ Ano (t=v) + 1>> dy < (9)

since
2\)\\K0T2 .
oy = —— and lim
n Q&n—0 (079

Q

=1, as A\, — 0.

Next, we substitute the Fourier coefficients V,,(¢) found by formula (8) into (5), and we find the
formal solution of the boundary value problem (1)—(3) using the formula
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Vo) =3 (A [ Rulten Nauliy + n(0)) ) (10)

n=1

where the function g, () has the form (7).
Lemma 1.1 The function (10) is an element of the space Hi (Qr).
Proof. Differentiating (10) by t, we obtain the function

Vittia) = 3 (3 [ Bt M)y 4 ARt 000(0) + 44(8)) 2 (0), (11)

n=1

Taking into account (9) and (10)-(11), by direct calculations, the following relations are established:

61 el
2
< —
V(& 2) 5 gp) < W <1+2( o +1)> X

x (1@, @) + 192, + 196 2) o 1 o)) < o0

NEKGT? e !
. X
)\411 (05}

x (I @), @) + 102y, + 90t 2) g L] 10,2y ) < oo

From these relations, the statement of the lemma follows.

Vit o)y <97 (14

Theorem 1.1 Let the given functions and parameters satisfy the conditions of the boundary value
problem (1)—-(3). Then the boundary value problem (1)—(3), for any value of the parameter A, has a
unique generalized solution of the form (10).

Proof. According to Lemma 1.1, the function of the form (10) belongs to the space Hi (Qr). By
construction, it satisfies the integral identity, and its Fourier coefficients are uniquely determined as
the solution to the Cauchy problem. It is also worth noting that due to the monotonicity of the
function flu(t)] with respect to the functional variable, there is a one-to-one correspondence between
the elements of the control space {u(t)} = H(0,7T") and the space of states of the controlled process
{V (t,z)}. If we assume the existence of two generalized solutions, we will arrive at a contradiction.

2 Formulation of the optimal control synthesis problem

Let’s consider a nonlinear optimization problem, where the goal is to minimize the integral func-
tional

T
u(t)] = /Q (T, z) —5(56)!2d:c+ﬁ/0 plt;u(t)ldt, >0, (12)

over the set of generalized solutions of the boundary value problem (1)-(3). Here, the symbol || - ||
denotes the norm of a vector; w(t,z) = {V(¢,z), Vi(t,x)} is the vector function describing the state
of the controlled process, the vector function ¢(x) = {& (), &(z)} € H?(Q) = H(Q) x H(Q) is
considered known; and the function p[t, u(t)] € H(0,T) is convex with respect to the functional variable
u(t) € H(0,T).

In the optimal control synthesis problem, the sought control u°(¢t) € H(0,T) is to be found as a
function (functional) of the state vector of the controlled process, i.e., in the form u®(t) = u[t, w(t, x)].

First, let’s note one property of the functional (12).
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Lemma 1.2 Suppose the function f[¢,u(t)] is monotonic and the function p[t, u(t)] is convex with
respect to the functional variable wu(t),Vt € [0,7]. Then, the functional I[u(t)] attains its minimum
value at a unique element u°(¢) € H(0,T).

Proof. The monotony condition of the function f[t, ()] implies, that each control [u(t)] corresponds
to a unique state of the controlled process w(t,z). For example, for the control uy(t) + ua(t) the
corresponding state of the controlled process is wi (¢, z) + wa(t, x), leading to the relationship:

1<()+“2> /H“’lT&fHW(Tm)— £(x) dx+5/ { +u2()}dt. (13)

2 2
By analogy with the known methodology [1], direct calculations easily establish the equality

o)+ ua(o)] =2 | |20 o)

2
dx+

#g [ (T~ @)l e 5 [ o)+l wo)a

from which, considering the convexity property of the function p[t, u(t)], we obtain the inequality

Hor(0]+ Thago) 2 2 | [0 L0l )
#5 Ll w2 [ p (1207 Y ar
o [0 20 ”

Suppose that the functional I[u(t)] attains its minimum value I, for the controls u (t) and wua(t).
Then, according to (13)-(14), we obtain the inequality

t t
I {“l();““)} < T (®)] + 1 [ua(t)] = 2rmin .
which contradicts the optimality of the controls w;(¢) and ug(t).

8 About the solvability of the synthesis problem

According to (12), the Bellman functional takes the form

T
St.w(e.o)] = min {5 [ slru(rlar + [ ur0) - g Pac). (15)
u(‘r)GU t Q
t<7t<
where U is the set of admissible control values u(t) € H(0,T). According to the Bellman-Egorov
scheme, assuming that S[t, w(t, z)] as a function is differentiable by ¢ and as a functional is differentiable

by Fresche, the relation (15) is reduced to the form

t+AL
_ 8S[t’;(t’ z)] At = %n)igU {B/ plr,u(r))dr + ds[t,w(t, z); Aw(t, z)] +
u\T t
t<r<t

t+AL
+o1(At) 4+ 0[t, w(t, x); Aw(t, z)]} = ug_l)lélU {B/t plr, u(r)]dr + /Qm*(t,m)Aw(t, z)dz + 01 (At) +
+o[t, w(t, x); Aw(t, x)]}, (16)
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where m(t, x) = {ma(t, z), ma(t, x)} is the gradient of the functional S[t, w(t, x)]; 01 (At), d[t, w(t, z); Aw(t, x)
are infinitesimal quantities; * denotes transposition.

Further, using an identity of the form

m*(t, ) Aw(t,z) = mi(t, ) AV (t, ) — Ama(t, z)Vi(t + At, )+ (Vi(t, 2)mo(t, z)) 2 and an in-
tegral identity

[ ittt | o { [ it amate) -

k
Z az,k :ck 3/7 )m2$z(y7 )_ ( )V(y,x)mg(y,x)—i—
i,k=1

+<A %Yy UxMr+M%)ﬂ%(womﬂ%@]®—

A )V (322 | dy

which is derived from (4) with ¢; = ¢,ty =t + At, ®(¢t, z) = ma(t, z), relation (16) can be represented
as

AS[t, w(t t+at
_ 95l wt, o)) ’;jt( Silyv in, {/D’/ plr,u(r)]dr +
t<rt<t+At !

- / (ma(t, 2) AV (t,2) — Ama(t, z)Vi(t + At, z)) +
Q

t+At n
+/t </Q[ Vi(y, 2)may(y,2) = > @i (@) Vi, (1, 2)mae, (y, ) — (@) V (y, 2)ma(y, =)+

ik=1

+ (3 [ K addr + 9000 )] ) oty | do-
- /7 a(2)V (3, 2)ma(y, x)dx) dy + o1(At) + [t w(t, z); Aw(t, x)]} .

We divide this equality by At and for At — 0, after simple calculations, we have equality in the
limit

- Pl i Lttt + [ ottaymatt, opdasle o) + [ it n)Vite. o) ~

= i (@) Ve, (£, 2)mag, (8, ) — c(2)V (E, z)ma(t, z)+
ik=

+(»

_ L a(z)V (1, x)mg(t,m)da:} , (17)

1
/0 t K(t,7)V(r, x)d7> malt, x)] da—

which we will call the Bellman-type equation. Note that here the equality holds for the variable
t € (0,T) almost everywhere. We will consider this equation together with the condition

SIT, w(T, )] = /Q (T, z) — £(z)|Pda. (18)
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Thus, the Bellman functional S[t,w(t,z)] should be found as a solution for the Cauchy-Bellman
problem (17)-(18), which is called the Cauchy-Bellman problem.

In the first stage of solving equation (17), we will consider the minimization problem over the control
u(t), Yt € [0,T], which, depending on the properties of the set U, is solved by different methods.

Let U be an open set. Then, the extremal problem is solved by the classical method, and the
first-order optimality condition is given by

Bpult, u(t)] —|—/ g(t, x)ma(t, z)dz f,[t, u(t)] = 0, (19)
Q
and the second-order optimality condition is determined by a differential inequality of the form

@mem+lgmemJMW@MMM>a

which, with (19) taken into account, can be transformed into the form [10-13]

Fult, u(t)] (W)u > 0. (20)

This inequality is one of the constraints, meaning that the problem of optimal control synthe-
sis in nonlinear optimization of controlled processes is solvable only for those pairs of functions
(flt,u(t)],p[t,u(t)]) that satisfy condition (20). When condition (20) is met, according to the im-
plicit function theorem, equation (19) is uniquely solvable for the control u(t). In other words, there
exists a unique function ¢(-), such that

W) = o [t, /Q ot 2)ma(t, 2)dz, /3]. (21)

Substituting the found u°(¢) into (17), we obtain a simplified version of the Bellman type equation.

OS[t,w(t, x)]

= Bp [t,/@g(t, x)mQ(tﬂ?)du’U,B] +

+/Qg(t,x)m2(t,x)dmf [t,/@g(t,ﬂf)mz(t@)d%ﬂ} +
ﬁé%ﬂw%@@—

— > i k(@) Vi, (£, )maa, (8, ) — c(2)V (L, )ma(t, )+
i,k=1

A /0 "k, T)V(T,a:)dT) ma(t, .@)] do—
- L a(2)V (1, 2)ma(t, 2)dz. (22)

This equation is a nonlinear integro-differential equation of a complex nature and is not of a
standard form. According to the methodology developed by A. Kerimbekov [10-13|, we seek the
solution to equation (22) in the form

S[t,w(t, z)] = Solt, w(t, )] + AS1 (t), (23)
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where So[t, w(t,x)] and S1(t) are to be determined. In this case, equation (22) splits into two equations,
and the functional Sy[t, w(t, x)] is determined as the solution to a problem of the form

_‘9508[?“4 = Bp [t,/Qg(t,x)mZ(tx)dx’B] N

—i—/Qg(t,:J:)mg(t,x)dxf [t,/@g(t,x)mg(t,x)dx,ﬂ +
—i—/@[ml(t,ar)vt(t,a:) —

=3 i (@) Vi (8, 2)maa, (t, ) — c(x)V (t, 2)ma(t, z) | do—
i,k=1

/a(x)V(t,a:)mg(t, x)dx, (24)
vy
SolT, w(T, z)] = /Q (T, z) — £(x) |, (25)

and the function Si(t) is determined as the solution to the following problem

_asalt(t) :/ng(t,:c)/o K(t,7)V(r,x)drdx, (26)

S1(T) = 0. (27)

According to (23), the equality
grad S[t, w(t,z)] = grad Sp[t, w(t, )]

holds, which implies that in formula (21) the function ms(t,z) can be determined by solving prob-
lem (24)-(25). This circumstance significantly simplifies the procedure of constructing optimal control
depending on the state of the controlled process, i.e. the solution of the synthesis problem.

Let So[t,w(t,z)] be the solution to problem (24)-(25), and Si(T") be the solution to problem
(26)-(27). Then, according to (23) and (15), the minimum value of the functional (12) is found by the
formula

I [u®(t)] = S[0,w(0,2)] = S [0, V(0,z), Vi(0,z)] + AS1(0) =
= S0 [0,91(x), P2(2)] + AS1(0).

In conclusion, it should be noted that in the general case, methods for solving problem (24)-(25)
are not developed. However, in some particular cases, it is possible to find the solution to problem
(24)-(25) and, using formula (21), to write down the explicit form of the sought control u°(¢) depending
on the state of the controlled process.
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In the study the existence of solutions of a class of fractional integro-differential equations with boundary
conditions was considered. The main tool, we employ, is the conventional monotone iterative technique,
which is highly effective method to examine the quantitative and qualitative characteristics of various
nonlinear problems. This technique produces monotone sequences whose iterations are unique solutions
of the certain linear problems. These bounds converge uniformly to the maximal solutions of the given
problems. Some types of coupled solutions are considered to obtain the claim of the main results under
suitable conditions.

Keywords: Caputo derivative, integro-differential equation, Riemann-Liouville integral, extremal solutions,
monotone iterative technique, upper and lower solutions.
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Introduction

The basis of our understanding of the world is frequently based on classical calculus, which involves
the operation of derivatives and integrals on integer orders. However, many real-world phenomena
exhibit memory effects and non-local interactions that cannot be fully captured by these integer-
order operations. At this point in the discussion, the concept of fractional calculus presents itself as a
relevant topic that should be considered [1]. Fractional calculus is a fascinating field of mathematics
that extends the concepts of differentiation and integration to non-integer orders [2,3]. This extension
facilitates a more sophisticated representation of memory-dependent processes, in which the current
state is affected by the entire history of the process. See [4-10] for recent works.

Fractional integro-differential equations (FIDEs) are of great importance in the area of fractional
calculus. Fractional derivatives and integral terms are combined in FIDEs, making them effective tools
for modeling many systems. For instance, FIDEs provide a flexible framework for modeling intricate
financial systems with memory effects, such as long-range dependencies in market behavior, and non-
classical diffusion processes characterized by varying anomalous diffusion rates, diverging from classical
diffusion. Furthermore, FIDEs effectively capture the delayed response of viscoelastic materials to
external forces, as these materials exhibit a combination of elastic and viscous properties [11-13].

Monotone iterative technique (MIT) proposes a powerful combination of theoretical and practical
tools for nonlinear problems. It provides a theoretical framework to determine the existence and
uniqueness of solutions for certain equations, while also offering an efficient iterative algorithm to
approximate these solutions numerically, making it valuable for various applications. MIT produces
a sequence of functions in which each iteration is derived by substituting the preceding one into the
specified linear differential equation. The fundamental principle of MIT is the notion of monotonicity,
which guarantees that the sequence is either consistently growing or consistently decreasing, hence
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gradually converging towards the solution of the given nonlinear problem. Under specific conditions,
MIT guarantees that the generated sequences converges uniformly in a closed set to the unique solution
of the differential equation lying between the initial lower and upper solutions (LUSs) [14]. Recently
MIT was adapted for some types of fractional differential or integro-differential equations involving
initial or boundary conditions. See [15-22] and the references therein.

In this work, we discuss the following FIDE with boundary conditions of the form:

CDy (t) = F (t,u(t), I2u(t)), h(u(0),u(T)) =0, (1)

where F € C[J x R xR,R], J=[0,T], h€ C [R*,R],and 0 < g2 < 1 < 1.

It should be observed that supplementary conditions h (u (0),u (7)) = 0 may indicate initial,
boundary or other general conditions, depending on the selection of the function h. Therefore, prob-
lem (1) can be seen as a more comprehensive version of the boundary value problems that were
previously mentioned.

The basic objective of the study is to utilize the MIT in order to solve the problem (1), consequently
getting the extremal (minimal and maximal) solutions as the limit of the functions of sequences which
converge uniformly, by considering several types of coupled lower and upper solutions (LUSs) of (1).

The remainder of this article is structured as follows: Section 1 provides a brief overview of fractional
calculus and FIDEs with necessary definitions and lemmas, required for the proofs of main results.
The subsequent part presents the main results including the existence and uniqueness theorem for the
solution via selection of coupled LUSs. Final section offers concluding remarks and potential directions
for future research.

1 Mathematical preliminaries

Definition 1. [3| Let [0,T7] C R, Re(d) > 0 and f € L;[0,7]. Then the Riemann-Liouville(R-L)
fractional integrals Ig . of order 6 is given by

0=ty [ L0 <0
0

Definition 2. The Caputo derivative of order 0 < 6 < 1 for t € [0,T], designated by “Dy; is given
by
1) de
=0/ @—0

‘Dot f(x) :=Ig7’Df (z) = T

We offer multiple definitions regarding coupled LUSs to problem (1).
Definition 3. Let ¥,w € C1[J,R]. Then ¢ and w are said to be

(i) natural LUSs of (1) if
CDUY (t) < F (1,9 (), 120 (1), h(9(0),9(T)) <
CDMw (1) = F (Lo (1), 1% (1)), h(w(0),w(T)) >
(ii) coupled LUSs of type 1 of (1) if
DY (1) < F (1,9 (1), 1% (1), h(9(0),0(T)) <0,
CDN(t) > F (t,w(t), 129 (1), h(w(0),w(T)) >0;
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(iii) coupled LUSs of type 2 of (1) if
CDBY (t) < F(t,w(t), 129 (t)), h(©(0),9(T)) <
CDBw (t) > F(t,9(t), 12w (t)), h(w(0),w(T)) > 0;

(iv) coupled LUSs of type 3 of (1) if
CDNY (t) < F(t,w(t), 12w (t)), h(9(0),9(T)) <0,

CDUw (1) > F (t,0 (t), 129 (1)), h(w(0),w(T)) > 0.

Definition 4. The functions g and r, both belonging to the space C'[J, R], are called to be coupled
minimal and maximal solutions (MMSs) of (1), if, for any coupled solutions ¥ and w, it holds that
o< Yw<r.

Next result is related to the solution of a linear fractional integro-differential equation.

Lemma 1. Let ¢ € C'[J,R] , 0 < g2 < ¢1 < 1 and L, M be real numbers. Then, there exists a
unique solution ¢ € C![J,R] of the problem

DU (t) = Ly (t) + MI=p (1), (0) = o, (2)

such that
(L)m (n:rnm) ta (n4+m)+nge

PO=2 2 R D

n=0m=0

Proof. The proof and more general form of this result can be found in [23,24].
Lemma 2. 23] Suppose that ¥ and w are natural LUSs of (1). Moreover following condition holds
F (t,u1 (t) , U1 (t)) - F (t, u9 (t) , U2 (t)) S L (u1 — U2) + M (’01 — 1}2) s
L, M > 0, whenever uy > us, vy > vs.
Then 9 (0) < w (0) implies ¥ (t) < w (t) on J.
Corollary 1. (|23]) Let p belongs to the space C'[J,R] and L > 0, M > 0. If the inequality

“Dup(t) < Lp(t) + MI%p(t),p(0) <0,

holds, then we get p(¢) <0 on J.
Analogously, D% p (t) > —Lp (t) — MI%p (t),p(0) > 0 implies p (¢) > 0 on J.

2  Main results

In this section, we formulate the monotone technique for the problem (1) via coupled LUSs with
the aid of the method of LUSs. We construct monotone functions of sequences, whose iterations are
generated by unique solutions of corresponding Caputo type fractional linear initial value problems,
hence converging uniformly and monotonically to the minimal and maximal solutions of the given BVP
problem (1).

In the following theorem, we first employ natural LUSs to reach the main objective.

Theorem 1. Assume that
(A1) ¥o,wo € C[J,R] are natural LUSs of problem (1) with ¥ (t) < wp (¢) on J;

(A2) h(u,v) € C [R? R] is non-increasing in the second variable and there is a positive constant M
satisfying
h(ui,v) — h(ug,v) < M (u1 — uz),

for 99 (0) < ua <ug <wg(0), Yo (T) < v <wp(T);
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(As) the function F' € C'[J x R x R, R] satisfies
F (t,uy (t),v1(t) — F (t,ug (t),v2 (t)) > —L (u; —uz) — M (vy — v2), (3)

where 99 < uo < up <wg and Yy < vy <wv; <wgand L >0, M > 0.

Then there exist monotone sequences {9, (t)}, {wn ()} converging uniformly and monotonically
to the functions ¢ and r on J, indicating that p and r serve as minimal and maximal solutions of (1),
respectively.

Proof. For any function p € C!'[J,R], we define the linear initial value problem
CDUu(t) = F(tp(t), () — L(u—p) — MI® (u—p), (4)
1
w(0) = u(0) = 377 (0),n(T)). (5)

where ¥g < p < wp. Pay attention to the fact that the right-hand side of the equation (4) is Lipschitzian,
thus unique solution exits for every pu.
Consider A as an operator, such that Ay = u, which assists in the construction the sequences {9, }
and {wy}.
We have to prove that
(i) 9o < A ¥y and wy > Awyp;
(ii) the operator A is monotone on the sector [Jo,wo] = {u € C* [J,R] : 99 < u < wo}.
To prove (i), set Ady = ¥, where 91 is the unique soluion of (4)-(5) with u = Jy. Setting
p(t) =1 (t) — Vg (t) for t € J, we see that
“DUp(t) = “DUI (1) = DMy (t)
> F(t,9(t), 1209y (t)) — L (V1 —Pg) — MI?% (91 — )
—F (ta 190 (t) 7Iq27~90 (t))
—Lp(t) = MI®p(t),

and
p(0) = 91(0) =9 (0
= 00(0) — 2R (8 (0) o (1)) — o (0
> 0.

This gives, from Corollary 1, p(¢) > 0 on J, hence ¥y < ¢J;1. In the similar way, one can form
p(t) = wo (t) —wi (), where Awg = w;. Then, we obtain
“Dup(t) = DUy (t) = Dw (t)
> F (t,wo (t) ,IQQwO (t)) — (F (t,wo (t) ,[qu() (t)) — L (w1 — wo) — MI?® (w1 — wo))

= —Lp(t) - MI®p(t)
and
p(0) = wo(0)—wi(0)

0 )~ (40(0) = 171 (0) 0 (7))

1

Mh (wo (0) ,wo (T))

0.

v
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This ensures that p(t) > 0, thus meaning wp > w; on J.
To achieve (i) , consider u1, 1o € [Jg,wp), such that p1 < ps. Suppose that Auy = uy and Apg = us.
Set p (t) = ug (t) — uq (¢), then

“Dipt) = “DTuy(t) —C DTy (t)
= F(tp2(t) 1%pz(t)) — L (ug — pg) — MI® (ug — p2)
—F (t,p1 (), 1% pa (8)) + L (ur — pn) + MI% (ug — pa)
= F(t,p2(t) 1%p2 (t)) = F (¢, (¢) , 1%p1 (1)) + L (w1 — pa — uz + pi2)
+MI® (ur — p1 — uz + p2) -

Using the inequality (2), we receive
F(tpo (), I%p2 (t) — F (6, pa (8) 1% (¢) = —L (p2 — 1) — MI® (p2 — pa).-
If the expression is plugged into the last inequality, we derive

“DUp(t) = —L(uz—p) —MI® (2 — p) + L (ur — 1 — uz + p2) + MI® (ug — iy — up + )
= —Lp(t)— MI%p(t).

Also we obtain

p(O) = w(0)~u0)
= 2 (0) = 32 (12 0) 2 (T)) — 1 (0) + 22 (i (), (T))

= p2(0) = p1(0) + == (h (1 (0) , 1 (T)) — b (p2(0), 2 (T)))
(B (p1(0) , 2 (T)) — h (p2(0), p2 (1))

(=M) (2 (0) — p1 (0))

> 2 (0) — p1 (0) +

> 2 (0) — p (0) +
= 0.

SESSESSE

Therefore, by applying Corollary 1, we can conclude that Auo > Apy.
We now define the sequences ¢, = AY¥,_1 and w, = Aw,_1 for n = 1,2, .... Based on the mono-
tonicity argument of the operator, we can infer that

190§791S---S'ﬁn<wn§n-§w1§w0>

on [0,7] for all n € N. These functions correspond to solutions of the following linear equations:

CDUY, (1) = F(t,0, (), 1920,) — L (Wps1 — On) — MI® (91 — Oy), (6)
D1 (0) = 0 (0) = 2R (8 (0), 9, (T)). 7

C DMt () = Pty (), 1) — L (@it — ) — MI® (@1 — wn), (3)
1 (0) = 0 (0) =~ (@ (0) 0 (1) (9)

M

Now we have to prove that the monotone sequences {9, } and {wy,} converge uniformly. In order to
accomplish this, we will utilize the Arzela-Ascoli’s theorem once we have revealed that the sequences
are equicontinuous and uniformly bounded.

116 Bulletin of the Karaganda University



Existence of extremal solutions for ...

Given that 9o, wp € C! [J,R] are bounded on J, a constant K > 0 exists, such that |J ()] < K
and |wp (t)] < K on J. In the light of the fact that ¥g < ¥, < w, < wp, it can be concluded that for
alln € N, |¥, (t)] < K and |wy, (t)] < K on J. As a result, {¢,} and {w,} are uniformly bounded on
J. Our next objective is to demonstrate that {#,} is equicontinuous. To do so, let 0 <t <ty < T .
Then for n > 0,

[Un (t1) — Un (t2)| =

1 q1— q2 _ _ _ q2 —_
-3y, (0) — @) O/(tg — o) HE (0,001 (0) , 120y_1 (0)) — L (0 — Op_1) — MI% (9, — 9,,_1)] do
1 / - 71— a2 a2
< T (ql)o/((tl—a) 1—(t2—0) 1) |F (0,9p-1(0),IPVy_1(0))—L (V—0p—1)—MI® (9,,—V_1)| do
+ 1 7(t2—a)Q1_1\F(019 1(0), 129,41 (0)) = L (¥ — Fp—1) — MI® (¥, — ¥p—1)|do
1’\ (ql) ) n— b n— n n— n n— .

t1

Since {Up}, {wn}, {I2¥,} and {I[®w,} are uniformly bounded, there exist a K; > 0, independent of
n, such that
IF (1,0, (1), 10, (1)) < K1,

[ (,n (8) I, (1))] < K,
|[1929, (t)| < K,

and
[I2wy, ()] < K.

Thus, if these expressions are substituted into the inequality above, we get

t1 to
K, /( 1 —1 Ks —1
th—0) " — (tg — o) )d + to — o)t do
I'(q1) ( ) ( ) ' (q1) ( )
0 t1
K o=t K o=t K o=tg
_ 2 (th _a)cn 2 ( _U>q1 . 2 ( — o)™
ol (q1) oo @l'(q1) o=0 @l (q1) o=t1
Ky 2 Ky 2
— th + to — q1 tQI to — ¢ q1
TS LA oA AR T} LA A AL
K5 2K,
= — 2 [(t) — (to)L LT (g —t q1
F(q1+1)[(1) (t2)"] F(q1+1)(2 1)
2K,
22ty — )
"I +1) (f2=11)
2K,
=02,y
Tl 2
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1
where Ky = K; + 2LK + 2M K;. We conclude, that for given e > 0, there is a ¢ (¢) = (%) “

(which merely depends on €), such that |to — t1] < ¢ imply that |9, (t1) — Uy, (t2)| < €. Therefore {0, }
is equicontinuous on J and so is {wy, } in the similar fashion. The use of Arzela-Ascoli’s theorem allows
us to conclude, that there exist subsequences {0,, } and {wy,} that uniformly converge to g and r
respectively. Due to their monotonic nature, the entire sequences {9, } and {w,} converge uniformly
to o and r respectively on J.

We can prove that the limit functions (g, r) satisfy the problem (1). To do so, we establish corre-
sponding integral equations to (6)-(7) and (8)-(9), then take limits as n — 0.

Finally, it is required to clarify that (r, ¢ ) occurs as the maximal and minimal solutions of (1),
respectively. For any given solution u of (1) such that ¥y (t) < w(t) < wp (t) on J, we need to check
that

Jo(t) <e(t) <u(t) <r(t) <wo(t),
on J. To achieve this, it is sufficient to demonstrate 9, (t) < w(t) < wy (t) on J. This fact is

obvious for n = 0. By applying induction principle, we claim that for some k& > 0, the inequality
Ui (1) < u(t) <wg(t) on J is true. It is necessary to prove that the following relation holds:

st (1) < u(t) < wypa (1),
on J. Taking p(t) = u (t) — U1 (t) leads to
“Dip(t) = “DMu(t) = DM jp (1)

= F(t,u(t),IPu(t)) — [F(t,0 (t), [?0) — L (Vg1 — Vg) — MI® (V11 — V)] .
Since we know that ¥y (t) < u (t), we can use the inequality (3) to attain

F(t,u(t),[Pu(t)) — F (t, 9 (t),[P0) > =L (u— ) — M1 (u— V).
By inserting the foregoing expression into the equation above, we acquire

CDUp(t) > —L(u—103) — MI® (u—90;) + L (01 — V) + MI® (9441 — Oy
= —Lp(t) = MI®p(t).
Meanwhile, if we recall the characteristics of the function h (u,v), we can deduce
p(0) = u(0 )*?916+1( )
= ()~ g7h (w(0),u(T)) ~ [ (0) ~ 2-h (5 (0) V5 (T)

= w(0) ~ 9k (0) ~ 7 (b (u (0),u(T)) ~ b (94 (0) 94 (T)))
> u(0) 9 (0) 17 (h (w(0), 95 (T)) — h (9% (0), 04 (T)))
w (0) = 94 (0) — 5 M (u(0) = 95 (0))

Owing to Corollary 1, it directly results in p (0)
manner, we are able to demonstrate that u (t) <

On () < u(t) <wn (t).

By taking the limit, as n approaches infinity, we may deduce that

o(t) <u(t) <r(t),

on J, which establishes the validity of the proof.

> 0on J. As a result, Vg1 (f) < u(t). In the same
wg+1 (t) on J. Therefore, for all n, we get
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Theorem 2. Along with the assumptions stated in Theorem 1, further assume that for L > 0,
M >0
F(tui (t),01 (1) — F(tuz(t),v2(t) < L(w —uz) + M (v1 —v2),
where ¥y < ug < uy < wp and Yy < v < v < wp. Thereafter, a unique solution to equation (1) exists
in which p =u =r.

Proof. If we continue by keeping the fact ¢ < r aside, let p(t) =7 (t) — o (t). Then, it follows that

CDhp(t) = DUy (t) =C DUp(t)
F(t,r(t), I%r () — F(t,o(t),I1%0(t))
L(r—o)+MI*®(r—o)

Lp(t) + MI®p(t),

IN

and

p(0) = r(0)—0(0)

This facts indicate that p () < 0. As a consequence, we arrive at ¢ = v = r meaning that the sequences
approach to the same solution of (1).

In the subsequent result, we employ coupled LUSs of type 1 to derive monotone sequences that
uniformly and monotonically converge to coupled MMSs of the problem (1).
Theorem 3. Assume that
(B1) Yo,wp € C*[J,R] are coupled LUSs of type 1 of problem (1) with Jg (t) < wp () on J;
(B2) (A2) holds;

(B3) F(t,u,v) € C[J xR x R,R] is non-decreasing in u and is non-increasing in v and
F (t7 u1 (t) U (t)) —F (t7 U2 (t) ) U (t)) > —L (ul - UQ) ) (10)

F(t,u(t),v1(t) — F(t,u(t),va(t)) < M (v1 —v2), (11)

whenever uq; > us , v1 > v9 and L > 0, M > 0.
Then there exist monotone sequences {9, (¢)}, {wy, (t)} converging uniformly and monotonically to
the functions g and r on J. It is implied that ¢ and r coupled MMSs of (1), respectively.

Proof. Let 1,¢ € C[J,R] such that ¥g < ¢ < wp and Jg < & < wp. We set the linear fractional
integro-differential initial value problems (IVPs):

CDRu() = F (6 (1), % (1) ~ Lu ), (12)
w(0) = $(0) ~ 37k ((0),6(T)), (13)
CDR(t) = F(two(r), %€ (1) + MI% (0~ ), (14)
v(0) = £(0) - 3R (E(0).E(T). (15)

Define the mapping A and B by Ay = u and B¢ = v and use it to construct the sequences {9, } and
{wn} . We aim to prove that

(i) ’190 < A19(] and wo > BOJ();
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(ii) the operators A and B are monotone on the sector [¢g, wo].
To prove (i), take Ay = 11, where 11 is the unique solution of (12)-(13) with ¢ = ¥y. By letting
p(t) =1 (t) —Jo (t), we see that
“Dip(t) = DU (t) = D"y (1)
> (t 190 (t) ,IQQwO (t)) —L (191 — 790) - F (t, 190 (t) ,Iq2w0 (t))

= —Lp(t),
and
p(O) = 1(0)~ o (0
= 00/(0) — 37h (90 (0) 9o (7)) 9o (0
> 0.

According to Corollary 1, it appears that p(¢) > 0, which implies ¥ (t) < ¥ () on J. Similarly, let
Buwy = w1, where w; is the unique solution of (14)-(15) with { = wy. Setting p (t) = w; () —wp (t) , we
get,

CDp(t) = D (1) = Dy (1)
< F (two (t), 1wy (8)) + MI® (wy — wo) — F (£, wo (t), 120, ()
= F(t,wo (), I%wo (1) — F (t,wo (t), 179 () + MI%? (w; — wp)
< F(two (t), 129 () — F (t,wo (), 1200 (£)) + MI® (w; — wp)
= MI%p(t),

and

p(0) = wi(0)—wo(0)

<

e

By utilizing Corollary 1 yields wq () > wy (¢) on J.
To prove (ii), let ¥1,%2 € [Jp,wo], such that 1 < 19 and put Ay = uy and Ay = ug. It is
enough to define p (t) = ug (t) — w1 () in a manner that

“Dip(t) = “DUuy(t) - DT uy (1)
= F(t,92(t),1Pwo (1) — L (uz — ) — F (t,91(t) , IPwo (¢)) + L (u1 — 1)
= F(t,92(t),IPwo (1) = F (&, 41 (8) , I%wo () + L (ur — b1 —ug +12).
Using the inequality (10) and recalling the fact that 11 < 19 , we may deduce that
F(t, 2 (), IPwo (t) — F (t,41 (1), IPwo (t) = —L (Y2 — 1)

Substituting that expression into previous equation yields

CDqlp (t) F (t7 wQ (t) 7Iq2w0 (t)) —F (t7 wl (t) 7Iq2w0 (t)) +L (ul - ¢1 —u2 + 7/]2)

> —L (g — 1)+ L (up —1p1 — ug + 12)
= —L (Y2 — 11 —ur + 1 + uz —2)
= —L(uz—w)

= _Lp(t)v

120 Bulletin of the Karaganda University



Existence of extremal solutions for ...

and
p(0) = u2(0) —u1(0)
= 02 (0) = 3 h (2 (0), 45 (T)) = 1 (0) + .7 (1 (0), 1 (7))

= ¥2(0) =1 (0) + = (h (1 (0),91 (T)) — h (¥2(0) , 92 (T)))
> P2(0) =41 (0) + = (R (¥1 (0) 92 (T)) — h (32 (0) , 92 (T7)))

P2 (0) — 1 (0) + — (—=M) (12 (0) — 91 (0))
= 0.

1,
M
Y1

E\Hi\Hi\H

It follows that Ao < Ay, whenever 11 < g on J.
Similarly, assume that &;,& € [Jp,wp] such that & < &. Let B = vy, B = v and set
p(t) = v2 (t) — vy (t), so that

“Dipt) = DTy (t) =Y DMvy (1)
= F(t,wo(t),1%& (1)) + MI® (vy — &) — F (t,wo () , 1781 () — MI% (v1 — &)
Furthermore, utilizing the inequality (11), we have
F(t,wo (t), 1782 () — F (t,wo (8), 1261 (1) < MI® (& — &1).-
When the last phrase is included into previous relation, it gives

“Dip(t) < MI® (& — &)+ MI® (vy — &) — MI® (v — &)
= MI%p(t).
We can figure out that p (0) < 0 implies p (¢) < 0, based on the implications outlined in Corollary 1.

At this point, one may specify the sequences ,, = Av¥,_1 and w, = Bw,_1 for n = 1,2, .... In this
case, the monotone sequences {¥,,} and {w,} can be represented by the following iterative schemes.

CDMpi (1) = F(t,0, (t)J”wn) L(0nt1 = Vn), (16)
Un1(0) = 9n (0 )—*h(ﬁn (0), 9 (1)) (17)
“DBwni1(t) = F(t,wn(t ) I%wn) + MI® (Wpt1 —wn) (18)
wnt1(0) = wn (0)—*h(wn(0) n (1)) (19)

Suppose that u is an arbitrary solution to the problem (1) satisfying Jo (t) < w (t) < wp (t). Then we
must demonstrate that 9y, (t) < u (t) < wy, (t) for n € N. The proof is clear for n = 0. Assume that for
some k, Ui (t) < u(t) < wyg (t) is true on J. Thus, we prove the validity of the subsequent relationship

Vi (8) < u(t) < wipa (1)
on J. In order to verify this, we implement p (t) = u (t) — k41 (£) and, have
CDupt) = “DNu(t) = DTy, (1)
= F(t,u(t),[u(t)) — [F (t,9 (t), ["wg) — L (g1 — k)]
> —L(u—19p) + L (k1 — Vi)
= —Lp(t).
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Reviewing the fundamental characteristics of the function g, we get

p(0) = u(0) = rt1(0)

Following Corollary 1, we see that ¥Jx11 (t) < u(t) on J. By using a similar approach, we can show
that w (t) < wgy1 (t) on J. This result in for all n,

Yo <V <. <V, <u<w, <. <w <wp.

By employing standard techniques as in the preceding result, we reveal that the sequences {¥,} and
{wn} converge uniformly and monotonically to the functions g and r, respectively. To prove that o
and r are coupled solutions of the main problem, one can establish the corresponding Volterra integral
equations to the problems (16-19) and then taking limits as n — oo, that is,

“DUo(t) = F(t,0(t),I%r (1), h(e(0),0(T)) =0,

and

CDUr(t) = F(t,r(t),I20(t), h(r(0),r(T))=0.

Finally, we need to demonstrate that (o, r) are coupled MMSs of (1), respectively. Let u be any solution
of (1) such that ¥ (t) < u(t) < wp(t) on J. After proving the inequality 9, (t) < u () < wy, (t) with
the same approach as before and considering the limit as n — oo, we receive g (t) < u (t) < r(t),
which concludes the proof.

Theorem 4. In addition to conditions of Theorem 3, suppose also
F(t,ui (t),v(t) = F(tuz (¢),v(t) < L(ur — ug),

F(t,u(t),vr (t) — F(t,u(t),va(t)) > —M (v —v2),

whenever u; > ug , v1 > v9 and L > 0, M > 0. Then we have unique solution of (1) such that
o=u=r.

If we utilize coupled LUSs of type 2 of (1), we get also monotone sequences that converge uniformly
and monotonically to the extremal solutions of (1) that we state as the next result.
In order to prevent repetition, we shall omit the details of the proofs for the subsequent results.

Theorem 5. Suppose that
(C1) Yo,wo € C'[J,R] are coupled LUSs of type 2 of problem (1) with 9q (t) < wq (t) on J;

(C2) (A2) holds;
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(C3) F (t,u,v) € C[J xR x R,R] is non-increasing in v and non-decreasing in v, moreover
F (tyur (t),v(t) — F(t,ua (t),v(t)) < L(uy —ug),

F(t,u(t),v1(t)) — F(t,u(t),v2(t)) > =M (v —v2),
where u1 > us , v1 > v9g and L > 0, M > 0.
Then there exist two sequences {9, (t)}, {wn (t)} such that lim, oo w, = 7, lim,—, ¥, = o uni-
formly and monotonically on J and that (g, r) are coupled MMSs of (1).

Remark 1. Observe that coupled LUSs of type 1 together with increasing and decreasing properties
of F' in Theorem 3 result in the natural ULSs and coupled ULSs of type 3 separately, hence both yield
the coupled LUSs of type 2 at the end. The analogous approach for coupled LUSs of type 2 is true
and this can be stated in the opposite manner.

In the following theorem, we take coupled LUSs of type 3 and find the similar conclusion as in
Theorem 1.

Theorem 6. Let the following conditions hold:
(D1) Y9,wo € C*[J,R] are coupled LUSs of type 3 of (1) with ¥ (t) < wp (t) on J;
(D2) (A2) holds;
(D3) the function F' (¢t,u,v) € C'[J x R x R,R] is non-increasing in both u, v for each t € J and
F (t,uy (t),v1(t)) — F (t,ua (t),v2(t)) < L(up —ug) + M (vi — v2),
where 99 < us < up <wg and Vg <wvo < vy <wpand L >0, M > 0.

Then we obtain the sequences {9, (t)}, {w, (t)} such that ¥,, — ¢ and w,, — 7 as n — ©
uniformly and monotonically on J and ¢ and r are the MMSs of (1), respectively.

Remark 2. Note that the assumption (D;) with the non-increasing property of F'(t,u,v) in both u
and v for each ¢ € J implies the natural LUSs of (1) for the functions 9y, wo.

8 Conclusion

We have considered the boundary value problem of a Caputo fractional integro-differential equation
to analyze the existence and uniqueness of the problem. We employ the monotone iterative technique
generating monotone sequences that converge uniformly to the extremal solutions of the main problem.
It would be valuable to explore extensions and refinements of the monotone iterative technique for
solving more general classes of FIDEs, as well as to investigate its applicability to practical problems
arising in real-world applications. Additionally, the development of computational algorithms based on
the theoretical results could lead to the implementation of efficient numerical solvers for FIDEs with
boundary conditions.
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Operator-pencil treatment of multi-interval Sturm-Liouville equation
with boundary-transmission conditions
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This paper is devoted to a new type of boundary-value problems for Sturm-Liouville equations defined
on three disjoint intervals (—w,—m + d),(—7 + d,m — d) and (7 — d, ) together with eigenparameter
dependent boundary conditions and with additional transmission conditions specified at the common end
points —m + d and m — d, where 0 < d < w. The considered problem cannot be treated by known
techniques within the usual framework of classical Sturm-Liouville theory. To establish some important
spectral characteristics we introduced the polynomial-operator formulation of the problem. Moreover, we
develop a new modification of the Rayleigh method to obtain lower bound of eigenvalues.

Keywords: boundary-value-transmission problems, eigenvalues, generalized eigenfunctions, lower bound
estimation, Rayleigh’s method, transmission conditions.

2020 Mathematics Subject Classification: 34110, 34B24.

Introduction

This work is motivated by the problem of understanding the nature of the spectral characteris-
tics of the class of boundary-value problems (BVPs) for Sturm-Liouville equations (SLEs) defined of
finite number of nonintersecting intervals together with additional interaction conditions specified at
the common endpoints of these intervals. Moreover, the spectral parameter appears linearly in both
differential equation and boundary conditions (BCs). Such type of BVPs (the so-called many-interval
boundary value transmission problems (MIBVTPs)) are encountered in solving various transfer prob-
lems of mathematical physics. For example, some MIBVTPs arise in heat transfer problems, mass
transfer problems, diffraction problems, seismic behavior of the Earth’s, waves in the atmosphere,
etc. (see, [1-7]). Its solutions are determined by different special functions, such as Bessel functions,
Chebyshev polynomials, Legendre polynomials, Hypergeometric functions etc. Important studies have
been carried out recently regarding MIBVTPs [8-24].

The aim of this work is to investigate the following MIBVTP, consisting of three-interval SLE

—g"(@) + q(z)g(z) = Ar(z)g(x) (1)

defined on three-interval (—7,—7 4+ d) U (—7 + d, 7 — d) U (7 — d, ), together with the A-dependent
BCs given by

cosp g(—m+d) + sinp g (-m+d) = 0,0 < ¢ < m, (2)

ag(m) — a'g'(x) + A (Bg(x) — B¢ (m) = 0 (3)
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and with the additional transmission conditions (TCs) at the points of interaction —m + d and 7 — d
given by

T—W-‘rd(g) =0, T—7r+d(g/) = 0 g(_ﬂ-"’_d)v (4)
Tr—alg) = 0, Traly') = 02 g(m —d), (5)

where 0 < d < 7, T,(g) is the linear form defined by T, (g) = lims_gg(x + [d]) — lims_o g(z — |d]),
a,a’, B, 8,61, 0 are real numbers, q(z) is a real-valued function, ¢ € Lo(—m, 7). Everywhere we shall
assume that )

a
5B
To study some important spectral characteristic of the considered MIBVTP (1)-(5) we introduced a
corresponding operator-polynomial in appropriate Hilbert space. Note that, MIBVTPs have been an
important research in recent years [25-31].

03 := > 0.

1 Operator-pencil treatment of the problem

To study some spectral characteristics of the MIBVTP (1)—(5) we shall use the operator-pencil
theory and Rayleigh theory. Let us formulate some definitions and facts, which is needed for further
consideration.

Let k > 0 be an integer. The Sobolev space W (a,b) is defined to be the linear space consisting
of all functions g € Ls(a,b) having generalized derivatives ¢, g”, ...,g*) € La(a,b) equipped with the

inner product
k

<g’ h>W2k(a,b) = Z<g(j)v h ])>L2(a,b)
=0
and corresponding norm ||g||12/vk( by = <g,g)W2k(a p- Here, L2(a,b) denotes the space of all complex-
2 a, )

valued functions g, such that ff |g?(z)|dx < oo, equipped with the inner product

b
(9, 1) Ly(a,b) 2—/ g(z) h(z)dz.

Denote Q) = (—m, —71+d), Qo = (—7+d, 7—d), Q3 = (7—d, ) and Q = Q;UQUN3. For investigation
of the BVTP (1)—(5) we shall use the discret sum space @ Lo := L2(1) @ La(Q2) @ L2(23) with the
inner-product

3 —
(g, h)o == ; /Q i g(x)h(x)dx

and direct sum space

owlo] 9€OLe lg € Wh(Qu)(i =1,2,3),9(—7 + d +0) = g(—7 + d - 0),
2= g(mr—d+0)=g(r—d-0)

with the inner-product
3

(g, h)1 = Z/Q (g/(ﬂf)ﬁl(x) + g(x)ﬁ(a:)) dx.

i=1 i

We can show that the inner-product spaces & [» and & I/V21 are Hilbert spaces.
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In the Hilbert space & VV21 we define a new inner-product by

Z / v) + a(@)g()he) b da

with the corresponding norm ||g||3 = (g, g)2. Obviously, there are positive constants m and M, such
that

m gl < llgllz < M |iglx

for all g € EBW%.
Using the well-known embedding properties for Sobolev spaces (see [20]) we can show that

2
()l <€ 11916 + 7 llall6. (6)

g < C(&) llgll2 (7)

for any g € @ng where j = 1,2,3,4, x1 = —7, x0 = —7w+dF0, z3 = 7—dF0, ©4 = 7, {is a positive
number (small enough), £ € €, the constant C(£) is independent of the function g and dependent only
of £ Let us introduce to the consideration the Hilbert space H, consisting of all vector-functions
( x(z), x1 ) € ®W4 ®C := H equipped with the inner product

<F7\IJ>H = <X7 90>1+X1 ©1,

where I' = (x, x1) and ¥ = (p, ¢1) € H.

The concept of weak eigenfunction is based on the weak solutions of the problem (1)-(5), which we
shall define by the following procedure. By multiplying the differential equation (1) by the conjugate
of an arbitrary h € @ Wy satisfying the conditions h(m — d + 0) = h(7r — d — 0) and h(—7 +d +0) =
h(—m 4+ d — 0) and then integrating by parts over the intervals Q; (i = 1,2,3) we have

Z [, A @R @)+ awg@)} e = o) - SEo-mT(-m) +
3
+ O1g(—m+d)h(—7 +d) + Ggg(ﬁ—d)ﬁ(ﬂ'—d)-i-gﬁ(ﬂ) = )\Z/ ghdzx, (8)
=1/
and
g(n) o K
Cal T )

where k := Bg(r) — B ¢'(n). Thus the BVTP (1)-(5) is transformed into the system of equalities (8)
and (9), all terms of which are defined for the g,h € ® Wj.

Definition 1. The element T' = (g(z), k) € ® W4 is said to be a weak solution of the BVTP (1)—(5)
if the equations (8)-(9) are satisfied for any h € © W .

Let us introduce to the consideration the following bilinear forms:

(g h) = — g,g(ﬂ')h(ﬂ') _ ‘;’;’:j G(—m) (=) + O1g(—7 + d)(—7 + d) +
+  bog(m — d)h(m — d), (10)
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nlg) = 3 /Q rle)o(e) B, (11)
and o
To(k,h) = —h(m). (12)

&

The reduction of identities (8)-(9) to an operator equation is based on the following result.

Theorem 1. There are bounded linear operators Sy, S1 : @ W21 — @ VV21 and Sy : C — @ V[/21 such
that

Tn(g,h) = (Spg,h)2 for n =0,1 and
Tn(k,h) = (Spk, h)g for n = 2. (13)

Proof. 7,(g,h), n = 0,1, are linear functionals in h € ® Wy for any given ¢ € ® Wy and that
79(k, h) is a linear functional in h € @& W4 for any given x € C.
Let g € W4 be any function. From (10)—(12), it follows immediately that

I70(g, M) < Cr{lg(m)||A(m)| + [g(=m)||A(=m)| + |g(=m + d)||h(—7 + )| +

+lg(m = d)|[h(r —d)|},
719, h)| < Callglll[Rl,
|72(k, h)| < Csl| [A(m)]-

Here and below, the symbols Cy, for k = 1,2, ... denote different positive constants whose exact values
are not important for the proof.
The interpolation inequalities (6)-(7) imply

lgll < Callgll2 and [g(§)] < Csllglla for any & € €.

Hence, the functionals 7,, (n = 0, 1,2) allow the following estimates:

ITo(g,h)l < Ce llgll2 [|R]l2,
IT(g,h) < Crllgll2 [[R]l2,
[Ta(k, )] < Cs || [|A]]2.

Therefore, 7, (n = 0,1,2) are linear continuous functionals in h € @ Wy for any given g € & W4,
n=20,1, and k € C, n = 2, respectively. Then, the existence of linear bounded operators Sy, S1 and Ss
follows immediately from the well-known Riesz representation theorem (see, for example, [25]).

Theorem 2. The operators So, S1 : @ W4 — @ Wy are self-adjoint and the operator Sj is positive.
Proof. Let g,h € @ W4 be arbitrary functions. By (10) and (13), we have that

<g750h>@w21 = <Sohag>@w21 = TO(h’g) = TO(gah): <Sog7h>€BW21

Hence, the operator Sy is self-adjoint in @ W The proof of the self-adjointness of S is totaly similar.
The positivity of Sy follows immediately from the fact that the function r(x) is positive definitely.

Theorem 3. The operators S; : @ W4 — @ W4 (i =0,1), S2: C — &W4 and S5 : ®@ Wy — C are
compact, where S5 is the adjoint of Ss.
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Proof. To prove the compactness of the operator Sy it is sufficient to show that any weakly con-
vergent sequence {gx}(k = 1,2,...) in @ Wj is transformed by Sy into a strongly convergent sequence
{Sogr} in the same space. The boundedness of Sy implies the weakly convergence of {Spgx} to Sog
in @ Wy, where g() is the weak limit of {g}. Since the embedding operator J : @ Wy < @ Lo
is compact [20], the sequences (gx) and (Spgi) converge strongly to g and Spg in @ Lo respectively.
In addition, since for each bounded interval I C R the embedding operator J : Wi(I) — C(I)
is compact and the sequences {gx} and {Spgx} are bounded in @ W3 it follows that these sequences
converge in C(Q1) & C(Q2) & C(Q3).

Further, the compactness of the embedding operator J : @ Wy < C(21) @ C(Q2) ® C(Q3) (see,
for example, [20]) implies that the sequences {gx(d;)} and {(Sogk)(d;)} converge in C to g(d;) and
(Sog)(d;) (i =1,2,3,4) withdy = —morde=—-7mn+d F 0Oords =n—d F 0or dy =, respectively.
The representations (10)-(12) and inequalities (6) imply

| So(gk — gm)|I3 = (So(gk — gm) So(gk — gm))2 = 70(9k — Gm» So(gk — gm))
< Cr{l(ge(m) = gm(m)| + [(gk(=7) — gm(—7))[}
+ O {l(gr(=m +d+0) = gm(—=7 +d = 0))| + |(gr(7 — d + 0) — gm (7 —d = 0))]} .

Therefore, ||So(gx — gm) ||2 — 0 as k, m — oo. Hence, the sequence {Spgx} is the Cauchy sequence in
the space @ W4 and therefore converges strongly in @ 4. Thus the compactness of the operator Sy
is proven. The proof of the compactness of the operator Sy is totally similar.

It is easy to show that the adjoint operator S; is defined by the equality S5g = g/gf), from which

it follows that this operator is compact. Then by virtue of well-known theorem of Functional Analysis
the operator S5 is also compact. The proof is complete.

2 Positiveness of the operator-pencil
It is evident that the BVTP (1)—(5) can be written as the operator-pencil equation in H, given by
AN T =0, AN =A-XA, (14)

where the operators A and A are defined by

OZ, K
Ag, k) = <9+Sog+52ﬁ, S59 — 5,03), (15)

Alg, k) = (Slg ; g;) : (16)

respectively.
Lemma 1. For all real \g, the operator A(—Xg) = A + Ag A is self-adjoint in the Hilbert space H.

Proof. Using Theorem 2, it is easy to show that the linear operators A and A are self-adjoint.
Therefore, the operator-pencil A(—Xg) = A + \g A is also self-adjoint in the Hilbert space H.

Lemma 2. The operator-polynomial A(—)\g) is positive definite for sufficiently large positive values
of )\0.

Proof. Taking in view the equality

A(=20)T = ((g(a) + Sug(x) + Sor + MoSia(x) . Sgole) — % & + Mgk )
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for I' = (g(x), k), we get

(A=)l D) = (9(56)79(93»2 + (S09(x), g(x))2 + (S2k, g(x))2 + (S39(x))% —

S+ 20 { (Sugta) gloa + o e} (17)

Let us define the following functionals

P(g) :==(d',d")0, Q(g9):=1{ag9,9)0, R(g):=(rg,g)o. (18)

From the well-known embedding theorems for Sobolev spaces it follows easily that the inequalities
2 Cie
l9(2j)I” < Cjre; Pg) + —=Q(9) (19)
J

hold for sufficiently small positive €;, where g € & W4 (j = 1,2,3,4), Cjx (k = 1,2) are positive
constants; xr1 = —7, xro = —7+dF0, x23=7—dFO0, x4 =7.
Using (18) and (19) and applying the well-known Young inequality, we have the following estimates

(Sog ), g(2))2 = —ﬁ lg(m)P? —

CoS ¢

_ 2 o 2 o 2
L g+ Bl )+ Balg( — )

oS
( (p011€1 + 01C21€2 + 02C31€3 — 5,041€4> P(g)

v

C C C C
< cosp L2 9122+g232_5/42> Q(9) (20)
smgo €1 €2 €3 5
(S2k, g(x))2 + (S29(x))k = = Re(r g(m))
1 2 T2
Z - 7 - TR
7| lg(m)] E || |
1 C
> - {041€4P(9)+42Q( )}
!5 Il €4
— L sf? (21)
18
for arbitrary v > 0. It is easy to see that,
(519,9)2 = R(g9) = M1Q(9) (22)
for some M > 0.
Taking in view the equality
lgll3 = Plg) + Q(g) ,g € ®W, (23)
and substituting (20)—(23) into (17) we have
(A(=2)0, D > ®1P(g) + P2(X0)Qg) + P3(ho)ls[, (24)
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where

COS
sin

(I)l = 1—

- (2

(I)Q()\o) = 1-

_ (’ﬁ
B/

(0}

B/
Since 63 > 0, it is possible to choose the positive parameters 7, €1,€2, €3 and €4 so small and the
positive parameter \g so large that ®; > 0, ®a(Ag) > 0, P3(N\g) > 0. Now denoting

‘01161 + 01 Co1 €2+ 02 C31 €3

_|_

1
—— | Carey, 25
) #)
cosg| Cua , , Cr , , Cin
€1 ! €9 2 €3

sin
1 Cyo

b ) IR M, 26
718 |> €4 ’ (26)

1 Y )\0
e
O3 |61 O3

P3(N0) = - (27)

D(Ng) :=min (P71, P2(Ng), P3(No)),
we have
(A(= 20)T, D) > @(Xo) [ITIIfy

for all T' € H. Consequently the operator pencil A(—X\g) is positive definite for sufficiently large
Ao > 0. The proof is complete.

3  Modified Rayleigh quotient and estimation of the eigenvalues

For finding lower bound estimation for eigenvalues we shall introduce a new spectral parameter
= A+ Ao, where \g is the parameter from Lemma 2. Then the operator pencil equation A(A) I' = 0
is transformed to the spectral problem

A(=X) T — pAT =0 (28)
with the new spectral parameter p. This problem can be rewritten as

 {((A+XA) T, Dk
o= (AT, D)

Let h = g in (8). Then equation (8) is converted into the form

(9,9)2 + (S09,9)2 + (S2k, 9)2 = A(S19,9)e. (30)

Using (30), we have the following Rayleigh quotient

/

(9:9)2 + (Sog.9)2 + (Sas, 9)2 + (S39)k — Fo-I6 + Mo {(S1g. 9)2 + g; 1517}

M =
(S19,9)2 + g |K[?
(31)
Using (14)—(16), (20)—(27) and (28)—(31) we have the following inequality
2
b> ©1P(g) + P2(A0)Q(9) + Mo B(g) + P3(ro)|k[” (32)

7P + 1P
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It is easy to show that there are My > 0 and M3 > 0, such that

R(g9) < M2Q(9) < Ms|g|

for all g.
Then from inequality (32) we get

4 > min (MQCI)Q()\Q) + Ao, 93(133()\0)) .
Thus, we have the lower bound estimation for eigenvalues of the BVTP (1)—(5) given by

A > =X + min(MQQQ()\Q) + Ao, 93(1)3()\0)).

Conclusion

In this work, we investigated a new type of boundary value problems (BVPs) for Sturm-Liouville
equations. The problem addressed in our study is different from standard Sturm-Liouville problems
in the sense that the differential equation is defined on three non-overlapping intervals (—m, —m + d),
(—m+d, 7—d) and (7 —d, w) and the boundary conditions are included four additional conditions at the
interaction points x = —m+d and x = m — d, so-called transmission conditions. Spectral analysis, such
type of multi-interval boundary value transmission problems (MIBVTPs), is much more complicated
to analyze than BVPs. It is not obvious how to apply the known classical methods to such MIBVTPs.
To establish some important spectral characteristics, we introduced a new type polynomial-operator
formulation of the considered MIBVTP. We then proved that this polynomial-operator is self-adjoint
and positive definite for sufficiently large positive values of the spectral parameter A\. Moreover, we
have been developed a new modification of the Rayleigh method to obtain a lower bound for the
eigenvalues.
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In this study, the time-dependent source identification problem for the two-dimensional neutron transport
equation was studied. For the approximate solution of this problem a first order of accuracy difference
scheme was presented. Stability estimates for the solution of these differential and difference problems were
established. Numerical results were given.
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stability inequality.
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Introduction

The neutron transport equation describes the distribution of neutrons in terms of their positions
in space and time, their energies and their travel directions. The various neutron transport equations
are studied by many researchers (see, [1-4| and the references given therein). Identification problems
play an important role in applied sciences and engineering applications and have been investigated in
various papers (see, e.g., [5-27] and the references given therein). In the present paper, we consider
the time-dependent source identification problem for two dimensional neutron transport equation

(0 t7’ 9 ty’ g t)7
ulbry) — Qulbry) 4 OUL) 4 (1) g (2,y) + f (t,2,),

te(0,7), z,ye (0,L),
u(O,x,y):go(x,y), (L‘,yE[O,L], (1)

u(t,0,y) =0, wu(t,z,0)=0, t€]0,T], =,y €[0,L],

u(tly) = a(ty), t€0.T], yel0,L], Le (L.

Here, w(t,z,y) and p(t) are unknown functions, f (¢t,z,y), q(z,y), ¢ (z,y), and «(t,y) are
given sufficiently smooth functions and all compatibility conditions are satisfied.

In the rest of paper, the theorem on the stability of differential problem (1) is established. For
the approximate solution of problem (1), a first order of accuracy difference scheme is proposed. The
theorem on stability of this difference scheme is established. Some results of numerical experiment are
presented.

*Corresponding author. E-mail: gafurtaskin@hotmail.com
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1 Stability of differential equation

To formulate our results, we introduce the Banach space C(E) = C (]0,T],E) of all abstract
continuous functions ¢ (¢) defined on [0, 7] with values in E equipped with the norm

I8l = max (16 @)l

0<t<T

Let E = Cjy 1jx[0,z) be the space of all continuous functions % (z,y) defined on [0, L] x [0, L] equipped
with norm

HwHC[O,L]X[O,L] - 0<$a§L ‘w (x7 y)|
and C[(o )L]><[0 1) be the space of all continuously differentiable functions ¢ (x,y) defined on [0, L] x [0, L]

equipped with norm
||¢||c[<g}wm = llcig pygony T o200 [0n (2,9)] + max ooy (2,y)]

We introduce the positive operator A, defined by formula

Au= - <8U(<§y> . 6ug;,y>>

with the domain
D(A) = {u PU Ug, Uy € C[O,L]X[O,L]a U(O,y) = U($,0) = 07 0< z,y < L} .

Throughout the present paper, M denotes positive constants, which may differ in time and thus
are not a subject of precision. However, we will use M («, [, ,...) to stress the fact that the constant
depends only on «, £, 7,... .

We have the following theorem on the stability of problem (1):

Theorem 1. Assume that ¢ € C[(ol,)L]x[O,L}’

continuous in x and y, and « (¢,y) is a continuously differentiable function in ¢ and continuous in y.
Then, for the solution of problem (1) the following stability estimates hold:

O iy * |5

f (t,z,y) is a continuously differentiable function in ¢ and

)+ Iplleior < @ el +

0 L] [0,L]

+ HUHC(Cm

C(Clo,x[0,1] [0,21x[0, L]

+ a0, )l epo,01 + llewell oo,
C(Clo,L1x0,1]

Proof. We will use the following substitution

u(t,x,y) = w(t,z,y) +77(t)Q(xay),
where 7 (t) is the function defined by formula

t

n(t) = / p(s)ds, 1(0) =0. (2)

0

It is clear that w (¢, z,y) is the solution of the following initial boundary value problem
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(Qule) — Oulra) 4 OWErs) 4 (1) (g, (w,y) + gy (,9)) + f (E:2,y),
te(0,T7), z,y € (0,L),
w(0,2,y) = ¢ (z,y), v,y € [0, L],
w(t,0,y) =0, t€[0,T], yel0,L], (3)
w(t,z,0)=0, t€[0,T], z €[0,L],

q(.%',()) =0, Q<O7y) =0, Q(l7y) #07

w(t,l,y) =a(ty) —nt)qly), t€[0,T], y€[0,L].

Applying the over determined condition w (¢,1,y) = « (t,y) at substitution (2), we get

w(t,ly)+nt)q(ly) =a(ty),

_ a(t,y)—w(t,l,y).

n = q(ly)
From that and p (¢t) = 1/ (), it follows
Oy (t> y) — Wy (tv L, y)
plo) = 2D 7Ly (@)

From identity (4) and the triangle inequality, we get the estimate

Qg (t’ y) — Wt (tv l) y)

p0)] = |

’ < M (q) [|ae (t,y)| + |we (8,1, y)|] <

< .
< 0 (a) | s o (6)] + g s o (11,9

From that it follows
IPlleor < M (0) [leeloepom, e + ledloen, co) - (5)

Using operator A with the domain D (A) we can rewrite problem (3) in the abstract form as an initial
value problem

w (0) = ¢.

By the Cauchy formula, the solution can be written as

w(t) = e Ao+ /te_(t_s)A {_a (s, ‘)q?l,u.])(& £ ‘)Aq + f (s)} ds.
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Taking derivative with respect to t and using Leibniz integral rule, we obtain

wy () = —Ae o + {—7‘“( Ll ag 4 £ (1 } + f —Ae~(t=9)4 {—7a<s’~)q@j?)(s’l’~)Aq +f (s)} ds

Applying the integration by parts formula, we get

wy (1) = —Ae~Ap 4 =4 [ oI wOL) gy y ()] 4

3
t [ertmaal _asldoutsld 4y 4 g (5) ) as > Gi),

where

Ga (t) = et { - 2llmulOld g 4 £ (0)

t
Gy (1) = [ e~ foslelmualald 4g i g7 ()L as
0

Now, we estimate, G1, G2, and Gj3, separately. Using the triangle inequality, we obtain

lwillp < NG (Dl + G2 (Dl g + 1G3 (@)l -
It is known (see [20]) that for any ¢ € [0, 7],

le™ M posp < Me™™, M >0, 6> 0. (6)

Applying the definition of norm of the spaces E and estimate (6), we get

1G1 (Ol = =A™l p < e oy 140l e < My (8) || Apl s (7)

Let us estimate G2 (t) . Using the triangle inequality, we get

R e R R I0)

q(l,.) =

E

. 0, |w(0,1,.)
<o | [Gi5 |+ fat] vass+1r on]
<Nl || T | T [Taay || Male+ 17 Ol
- e (0, )l g + lw (0,1, )]
”G2 (t)HE < He tAHEHE HAQHE—HE m?n | ( )’ £ + Hf(O)HE
0<y<L q
Hence,
G2 (D)l p < M2 (6, q) [lla (0, )] 5+ llell g + 1f (0] ] (8)
for any ¢, t€[0,7].
Let us estimate G3 (t) . Using the triangle inequality, we get
t max |as(s,.)| r +Hws(s,)l g
160l < [ et { S5 il + 17 6l s <
0 0<y<L

(9)
t t
< My (6,0 {[max 17 ($)+ ma. o (s @ s+ [ M3 6.0 s 5 s,

0<s<T 0<s<
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where E' C E .
Combining estimates (7), (8), and (9), we get

[well g < My (6) [[Apll g + Mz (6,4) [[le (0, )| g + llepll iz + [1F O) 2] +

t t
002 0.0) | | 190+ gmo o (5 e | s+ [ 314 8,0) o 9} .

Using Gronwall’s inequality, we can write

Jwil| g < MyeMs(0aT

where

— !/
My = M3 0.0) 15+ D O+ e+ 17 OV o 17 (9l + g, o (5.)

(10)
Finally, combining estimates (10) and (5) it completes the proof of Theorem 1.

2 Stability of difference scheme

For the approximate solution of problem (1) we present the first order of accuracy difference scheme

k k—1 k k k k
nom " Unm _ Ynilm41" %n m+1 + Uy m+1"Un,m 4 k +fk
P dnm n,m»

T o h h

u.

/im =f (tk7$n,ym) y nym = ¢ (xmym) y Tn = nh, Ym = mh,

tr=k7, 1<kE<N, 1<nm<M-1, Mh=L, Nt=T,

(11)

u%m =@ (Tn,Ym), 0<n,m< M,

u’&m:O, ufw:O, 0<kE<N,0<n,m<M,

uﬁ}m:a(tk,ym), 0<E<N,0<m<M, s= L%J

To formulate the results on difference problem, we introduce the Banach space
C, (B) = C([0,T], . E)
of all grid functions
¢ = {6 (tr) }1o
defined on
0,7, ={ty: ty=k7, 0<k<N, Nt =T}
with values in F equipped with the norm
167l () = o5 ¢ (te)ll g -
Let C), = C and ¢!V = ¢tV be spaces of all grid functions ¥" = {1y}
h [0,L];,x[0,L],, h [0,L],, x[0,L],, P g nm Jm p=1

defined on [0, L], x [0, L], = {zn = nh, ym =mh, 0 <n,m < M} equipped with the norms

J+]

o, = ogg}%}éM |¢n7m‘ s
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Hiﬁth}gD = Hwthh + %ogzaéw lgnrlnaSXM |¢n,m - wn,m—l‘ + % 1352’%\/[051;2(]\4 |wn,m - wn—l,m‘ )

respectively.
Moreover, we introduce difference neutron transport operator A,

M—1
Ay = — {unJrl,erl — Un,m+1 + Unm+1 — un,m}
h h n,m=1
acting in the space of grid functions u* = {un,m}f\l/{m:l , om =0, upp =0, 0<n,m<M.

Then, the following theorem on stability of problem (11) is established.
Theorem 2. For the solution of problem (11), the following stability estimates hold
M

k k=1 N N M
{W} + H{{u,’;m}k:l} + HPTHCT <
- ~ n,m=0 CT( (1>)
n,m=0 C+(Ch) h
1,h o e Y
< M1 (g) [l o + (7], + {””} i
k=2) 1.m=0 C
’ T(Ch)

M

ok _ok-1Y N LM
e e
{ T }k:2 { m}m—o C[O,L}h

m=0llc,(clo,L],)

Proof. For the solution of difference scheme (11), we consider substitution

k k k
n,m " Gn,m + wn,m?

u
where
qn.m = 4 (xm ym) )

and 7F is the grid function determined by

k - 0 n* =t

=Y "pir, ° =0, pr=-"—"—, 0<k<N.
, T
=1

It is easy to see that grid function {{wn m}k—l} is the solution of difference scheme
’ =) n,m=0
w'ﬁ,m_w!fi;& _ wl’:b+1,m+1_w7k1i,m+l _|_ w"ri,m«l»l_wfz,m
T - h h

+,,,,]€ |:(In+1,m+;1*Qn,m+l + Qn,m+;L*Qn,mi| + f (tkyx'n,,ym) ,

fﬁ,m = f (tk,xn,ym) y Qnom = (4 (‘Tmym) y Ip = nh, Ym = mh,

th=kr, 1<k<N, 1<nm<M-1, Mh=L, Nt =T,
Wl = (Tnym), 0<n,m < M,

w’g’mzo, ufw:(), 0<kEZSN,0<nm<M,

wh :a(tk>ym)7 OSkSN,0§m§M73:L%J‘

s,m

(12)

(13)
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Difference derivative of (12) can be written as

k k—1 k k—1 k k—1 k k—1
Upm — Upm n—n Wpm — Wnom Wypm — Wnom
= Gnm + ——————— =DPkQpm + ————. (14)
T T T T
Hence, - -
u'lfl,m_u"a_fﬂ _ wﬁ,m_wn,_'m
Pk = s = (15)
dn,m

for n,mand k, 1 <n,m < M —1and 1 < k < N. Applying the overdetermined condition ulgm in
(15), we obtain that

ulgm*u?;ﬂl wljmfwief_ﬂl
Pk = B —
qds,m
Using the triangle inequality, we obtain
k k—1 k k—1
uy o —u Wy — W
|pk| S M7 (q) [ S,m S,m + S,m s,m ]
T T
for all 0 < k < N. From that it follows,
N
|k < M@ H{} +
T, k=1l oo, (16)
k k—1 N
ws,m_wsym
o
k=le. (c(o.L), x[0,L],, E))
Now using substitution (14) we get
ufz,m - ufz,_n}b wsz,m - wﬁ,_rr%
= + PkGn,m-
-
Applying the triangle inequality, we obtain
N N
g, ) :
k=1 C[O,T}T k=1 CT(C([O,L}hX[O,L]h)) (17)
M
N M
+H{Pk}k=1H H{{qnm}nzl} _
clo,1], m=1llc(jo,L], x[0,L],)
for all 0 < k < N. We can rewrite difference scheme (13) in the abstract form as
wi —wy ! ko ok h
b — 4 Apwi + 0" Aq = " (L),
(18)

wh=¢" n° =0, ty=kr, L<k<N, Nr=T

in a Banach space C; (E) = C ([0,T],., E) with the positive operator A, defined by

h + h

9

M-—1
Aruh {un—l-l,m—l-l — Un,m+1 Un,m+1 — Un,m }
h = -

n,m=1
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acting on grid functions u» such that satisfies the condition u» = {1L,17,,1}7]14m:1 s Uom = 0, upo =0,

0<nm< M.
For equation (18) we have that
a(ty) — wh
wy = Ry~ + Rr (Aq( ’“; S <tk>) :

s

for all k, 1 <k < N, where R = (I + TAh)71 . By recurrence relations, we get

k . k . . k .
wf = RFM + Zl Rk*”lqlsa (t;) Aq — 231 Rk*”lqlsw;Aq + 231 RF=1HLr fh (1)
1= 1= 1=

for any k, 1 < k < N. Taking the difference derivative of both sides, we obtain that

k_, k=1 _ k . .
wy —Wwy — Rk_f'k 1@}1_‘_ q%a (tk;) Aq+ Z (Rk—z—H _sz—z) q%a (tz) Aq—

T =1
~Lwkdg = 3 (RF - R LwlAg+ 7 (1) + 30 (REH — RY) fh (1)
S :1

=1 7

Applying the formula,

(Rk_i—H - Rk_i) ¥ ($57 ym) +

NgES

(Rk’—i-‘rl _ Rk—z) wé —
1

<.
I

k
=1

~

j—1

+ Zk (Rk—i—H _ Rk—i) Zl wg—wg T
T
i=1 =1

and changing the order of summation, we get

k
(R0 — Rb=i) i = ; (RF=+1 — RE=) o (24, ym) +

k
=1

~
=

J Jj—1

4 zk: zk: (kaiJrl _ kai) Ws—Ws
J=1i=j T

Consequently, we obtain the following presentation for the solution of equation (13)

kg k=1 _ k . ,
UnTWh BRRMTL b Za(tr) Ag+ 21 (RE= — RM1) (i) Ag—
1=
1,k b kel _ iy 1 h M kil _ i) wlowi™!
— s wiAg — X (R - R )EAqgo (s,Ym) — 21 '(R — RFT1) W= gy
J=11=)

i=1

+fh (tk) + Z (Rk;—i—i—l _ Rk—z‘) fh (tz)

2

Applying the definition of norm of the spaces Cr (E) = C ([0,T],, E) and methods of monograph [20],

k
=1
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we can write,

_ N
{ wfz,miwﬁy'”}« }
T
k=1

1h a]:mfak_l N M 1M
ol + | {2 L LR
k=2 m=0 C‘r( o

clo,L],)

N M
=
< Mz (q) ||<P”HC}<1>+ {{T} } +

k=2 _
n,m—O CT (Ch)

c-(c([0,L],x[0,L],,))

(19)
Finally, combining estimates (16), (17), and (19), it completes the proof of Theorem 2.

3 Numerical experiments

In this section, we study the numerical solution of the neutron transport identification problem
with initial condition

( Oult,, dult,z, dult,z, . )
u(af Y — u(af Y 4 u(a; ) +p(t)sinmxsinmy + f (t,2,y),

f(t,x,y) = —e ?(3sin 7w sin Ty + 7 cos mx sin Ty + 7 sin 7 cos wY),

te (0,1, x,y € (0,1],

u(0,z,y) =sinwrsinmy, z,y € [0,1], (20)
u(t,0,y) =0, t €[0,1], y € [0,1],

u(t,z,0)=0, t €[0,1], =z €0,1],

u(t, 5,y) = e *sinmy, te0,1], ye[0,1].

—2t

The exact solution of problem is wu(t,x,y) = e “*sinmzsinmy and for the control parameter

p(t)=e?.
For the approximate solution of problem (20), we get the following first order of accuracy difference

scheme
( k k—1 k k k k
Up,m—Un,m __ un+1,m+1_un,m+1 + un,m+1_un,m + 13 _l_fk;
pe = n 7 P dnm n,m»
k

_ 72t . . . .
nm = —€ k (3 SIN Ty, SIN MYy, + T COS MLy, SIN MYy, + T SIN TLy, COS ﬂym),

Gn,m = SN TTy, SIN TYypy, Ty = nh, Yy = mh, t, = kT,

L<k<N, 0<nm<M-—1, Mh=1, N7=1, (21)
u?ljm =sinmxy, sinmym,, 0 <n,m < M,
uf =0, uky=0, 0<k<N,0<nm<M,

ukb  =e2rsinmy,, 0<E<N,0<m<M,s= L%J
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For the solution of difference scheme (21), we consider the substitution

k k k
un,m =1 4n,m + wn,m?

where

k

kE _ § : 0 _
n = pi T, N = Oa

i=1

w? . is the solution of difference scheme
I’
k—1 k k k k
( wfz,mfwn,m _ wn+1,m+1_wn,m+1 wn,m+1_wn,m
T - h + h +

+nk qn+l,m+}—b_qn,m+1 + qn,m+;l_Qn,m:| _’_f’rl;m’

1<kE<N, 1<n,m<M,

w,ol’m =sin 7z, sin 1y, 0<n,m < M,
Wo =0, wpg=0, 0<k<N, 0<nm<M

o= uls‘;’m — wé“’m B e~ 2 sin Ty, — wf,m
- - 9
qs,m qs,m
o = 1 (e7 2 — e~ 2tk—1) sin 7y, — (wfm - w’(j;nl)
T SIin X ¢ SIN TYp,

for any k, 1 <k < N.
It is easy to see that (24) and (25) can be written in the matrix form

B . . M
AwP +Buw 1t =¢F 1<k <N, v = {sinrz, SIN T Yim } o »
where
k=2t |Sin7TTni1 SN TYm 41 —SIN ALy SINTYm41 | SINTTp SINTY 41 —SID Ty, SIDTYm
Qpn,m =e h + h

—e~ 2k (3 sin 7, Sin TYy, + T COS Ty SIN Yy, + T SIN Ty, COS TYim ),

1<n,m< M, gplgym:(), gofl,ozo, 1<nm<M.

(22)

(23)

(25)

(26)

Here A and B are (M 4 1) x (M 4 1) x (N + 1) square matrices, w* and ¥ are (M +1) x (M +1) x 1

k

column matrices. First, we obtain w® by formula

wF = —AT'BwF M+ AT, 1 <k < N,uw® = {sinmzy, sinﬂym}M

Second, applying formulas (22) and (26), we get p* and u*.

n,m=0 *
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4 Error analysis

Now, we will give the results of the numerical analysis. In order to get the solution of (21), we used
MATLAB program. The errors are computed by

N, _
Eyru = max  max

k N k
—~ ENp = ’ _ ’
0<k<N 0<n,m< M Ut Tns Ym) = Unm| - p= max p(ty) —p

1<k<N

of the numerical solutions for different values of M and N, where u(tg, Zn, ym) represents the exact

solution, uflm represents the numerical solution at (tx, zn, ym), p(tx) represents the exact solution, and

p¥ represents the numerical solution at t;. Now, let us give the obtained numerical results (Table).
Table

Error analysis of first order DS

Error | N=M=10 | N=M=20 | N=M =40 | N=M =80
ENuw | 0.1813 0.0952 0.0488 0.0247
E¥p 1 0.0698 0.0481 0.0264 0.0137

The obtained results indicate that when the numerical parameters N and M are multiplied by two,
the errors in the solution for first order difference scheme (21) decrease by approximately half.

Conclusion

In this study, we consider an inverse problem related to the two-dimensional neutron transport
equation with a time-dependent source control parameter. For the approximate solution of this prob-
lem, a first-order accuracy difference scheme is constructed. A finite difference scheme is presented for
identifying the control parameter. Stability inequalities for the solution of this problem are established.
The results of a numerical experiment are presented, and the accuracy of the solution for this inverse
problem is discussed.
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In the article the spectrum and resolvent of the so-called multichannel systems with nonzero internal
energies were investigated. The spectrum and resolvent of multichannel Sturm-Liouville systems with non-
zero internal energies m? and general boundary conditions were investigated. These systems describe the
propagation of partial waves in the theory of quantum physics. The importance of studying the spectral
characteristics of these systems is presented in the well-known books of the theory of quantum physics. The
finiteness of the number of eigenvalues was proved, the multiplicity of positive eigenvalues was investigated,
and as well as the resolvent kernel of the system was found.

Keywords: operator, eigenvalues, edge problem, Wronskian, transformation operator, asymptotics, contin-
uous spectrum, resolvent, multi-channel systems, internal energy, quantum physics.

2020 Mathematics Subject Classification: 34B24.

Introduction

The spectrum and resolvent of 0 =m? <m3 < ... <m2 =m? multilayer systems with non-zero

internal energies are studied in the present article. These kinds of systems are described by differential
equations

n
i F Zqij(x)yj +m22yi =Ny, i=1,n 0<z <o
=1

and boundary conditions

This system can be rewritten in the next form
—y +Qa)y+ My =y, 0<z < +oo, (1)

y (0) — Hy(0) =0, (2)

where Q(z) = {q;;(z)} (4,7 = 1,n, 0<z < +00) is a semi-continuous matrix-function, M = {§;;m? }7
is diagonally constant matrix, H is a self-constructed constant matrix, y(x) is a column vector-function.
Assume that the Euclidean norm of the matrix function Q(z) satisfies the following condition

+oo
/0 ze™ ||Q (z)]] dx < +o0. (3)

Boundary value problem (1)-(2) occurs in the theory of dispersion multichannel particles with nonzero
inner energy m?,z’ = 1,n and it describes the spread of partial waves.
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Received: 29 November 2023; Accepted: 06 May 2024.
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Notice that for the condition y(0) = 0 this problem was investigated in the works [1], [2]. In recent
years, many studies have been conducted on this issue [3-7].
Let us consider the diagonal matrix

K(\) = ()\21— M)% ={0;;K;(N)}, K () = M’

where 0;; = 1 and d;; = 0 for i#j.
Here we define branches so that at Im AK;j(A) > 0, and at Im A =0, K;(A\) = lim.10 k(X + ig).

Hence, if Im A > 0, we have
\/ mJQ - )‘21 Zf |)‘|§m]7

K;j(\) = (4)
M1 =54 if [N>my.

Note that for |A| < m; the functions K (\) are even, and for |A| > m; they are odd. It is not
difficult to verify that, when Im X\ > 0, i < j

0<Im K (A) — Im K; () <y/m? — mZ<m.

lexp(i K (A) x)|| = exp (—Im Az), |exp(—iK (\)x)|| = exp (Im K,,(\)z) .

Denote by Ls((0,00); E,,) the Hilbert space of the column vector-functions y (z) = {yi(z)},i=1,n
of the quadratic integrable on the semiaxis (0, +00) of all the components, in which the inner product
is defined by the formula

Therefore,

n +00
(y,2) = Z Yk (T) Zp(zydr = /0 2" (z)y (z) dx.

k=1

Denote by [y(x), z(z)] the Wronskian of the differentiable matrix functions which is defined by the
formula, where the transposition of the matrix means y () and z (z),

’

ly (@), 2 (@) =7 (x)z (x) =¥ (x) 2(z),
where y is the transpose of the matrix y.
1 Solutions at F (z,\),® (z, ) and connections between them at Im A =0, |\| >m

Consider the matrix equation
— " + Q(z)yMy = X%y, 0<z< + co. (5)

In the case of Q(z) = 0, this equation has a solution

e(x,\) =exp(iK (\)z) = {5ajeikj(/\)$} , a,j=1,n.

In [1] it is proved that if the condition (3) is satisfied, then the equation (5) will have analytic
solution A in the upper half-scope Im A > 0 and the continuous up to the real axis Im A = 0, and the
solution is F' (z, \) satisfying the condition

lim e(xz,\) F (z,\) =1,

T—r+00
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and there is a core K (x,\) of conversion operator that is
+oo
F(z,\)=e(x,\)+ K (z,t)e(t,\)dt. (6)

T

Further, the following assessments are valid (see [2]):
1E (2, A) — exp (iK (2)) || < Crexp (= (m +1mA)z),

IF (2,A) — exp (K (V) a) || < C [[K™" (A)] exp (= (m + Im\) z),

where C Cy are constants.
Let us denote by @ (z, A) the solution of differential equation (5) satisfying initial conditions

®(0,\) =1,9'(0,\) = H. (7)

It is known that the solution ® (x, \) of the boundary value problem (5)—(7) is an integer function
of the parameter A. Obviously, ® (z, A) is an even function of parameter .
If Im A =0, |[A\|>m, then solutions F'(z,\) and F' (x, —\) of equation (5) are linearly independent
(see [2]) and
[F(x,A\), F(x,—\)] = 2iK (\).

Then, there are A (), B (\) matrices which independent of x such that
O (x,\)=F(x,\)AN\) + F(z,—\) B(}\) (8)
at ImA =0, |[A|>m. Hence,
[F(z,\),® (z,\)] = —2¢tK (\) B()\),

[F (2, —\), ® (2, \)] = 2K (\) A(N).

Since
[F (2,0),® (2,\)] = F (0,\) & (0,\) — F' (0,\)® (0, \) = F(0,\) H — F (0,\),
we get ) )
AQ) = 5K ) =W (X, BO) ==K~ () =W (),
where
W () = HF(0,\) — F'(0, ). 9)

Substituting these expressions for matrices A (A) and B (\) into formula (8), we obtain

1 N N
(2, 0) = 5 (F (@A) K7L Q)W (=4) = F (2, =A) K () W () (10)
for the case Im A = 0, |A| > m.
Lemma 1. If Im A =0, |A| > m then the matrix W ()\) is non-singular.
Proof. From the condition ®(0, A) = 0 and equality (10), it follows that

F(0,0) K5 (MWW (=A)=F(0,-A) K~ W)W () = 2il. (11)

Due to (4) we have e(x,—A) = e(x,A). Similarly, from the equations (6) and (9) we have

W (=A) = W(=X\). Assume that there is a vector @ , such that W (A\)a@ = 0. Then, W (=\)ad =0
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and from (11) it follows that 2¢ I @ = 0, @ = 0. The matrix is consistent W (M) and it means that
W () is not singular.
From formula (10) and boundary conditions (7) it follows that

FO,NK AW (=A) = F(0,—A) K~ (\) W (\) = 24,

F (0, K YA\ W (=A) = F (0, -A\) KX (A) W (A) = 2i.

Multiplying the first equation by H and subtracting the second equation, we obtain the next
formula

W) KT O)W (=) =W (=A) KL AW (A). (12)

Multiplying equation (12) by W~!()) from the left and by w1 (—=A) from the right, we get the
formula

W LW A KL = KL\ W (\) W1 (=\). (13)

Under conditions Im A = 0,|A\] > m, by using equations (10) and (13), the solution ® (x,\) is
presented as follows

—~— —~

P (z,A) = 5 (F (2, ) K71 (A) = F(z,-A) KL W (A) W= (=)W (=)

=3 (F@ )KL\ = F(z, - )W L= W Q) K (\) W (=),

or

1 N

®(z,)) = o (F(z,A) = F(z, =\ W (=)W (N) K1 (A) W (=A).

7
In the future, we will need asymptotic behavior of solution ®(x, \), when A — oo in the case Im A>0.
Denote by E (z,\), the solution of equation (5) whose asymptotic, when A\ — oco. In the case Im A>0
it is derived by (see [2])

E(z,)\) =exp (—iK(x)\) (I +0(1)).

Since
[F (z,\),E(x,\)] = lim [c] = -2iK (\),

T—00

the solutions F'(x,\) and E (z,\) are linearly independent in the case Im\ > 0, A\ # m?, j=1n.
Thus it is easy to get

¢ (xz,\) =F(x,\) A+ E(z,)\) B, (14)
e A= L1 (E (0,\) H — E' (0 A)) B = LK) WO
T2 ’ B )T T 94
with

E(0,N) H— E'(0,0) = {Cyy (N}, ij = T, W () = {wy (W}, ij = Ln.

Using asymptotic formula (14) for solutions F' (z, A) and E (x, \) when  — 0o, we obtain the following
asymptotic formulas

o (2:3) = s (Con (V) e — (1) e 5e0) 4 0(1) (15)

for elements of the matrix ® (x, \) = {¢q; (z,A)}, when 2 — oo.
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2 On the resolvent of problem (1),(2)
In the space Ly (0, 00; E,,), the boundary value problem (1), (2) defines the differential operator by
(y) =—y" +Qz)y + My, 0 <z < +00

for y which satisfies the condition
y'(0) — Hy(0) = 0.

The domain Dy, of the operator L contains vector-functions y(x) € Lo(0, co; E,,), satisfying the follow-
ing conditions:

1. y/(z) exists and absolutely continuous at finite interval [0, al,

2. y'(0) — Hy(0) =0,

3. l(y) € La((0, 00); Ey).

It is not difficult to verify that the operator L self adjoint. Let us define the core R.(z,t) of
resolvent R, = (L — ZI)'. Let us solve the boundary value problem

—y' +Qa)y + My = Ny + f(x), (16)
y'(0) — Hy(0) =0, (17)
where f(x) is an arbitrary vector functions in Ls((0,00); E,,).

If
[F (2, ), ® (2, \)] = [F (2, ), ® (2, N)],_g = F (0, \) H—F' (0,)) = W (\),

then the solutions of the homogeneous equation (1) are linearly independent in the case W (\) # 0.
We seek the solution y (x, \) of the problem (16), (17) in the form
y(:c,>\) :F($7)‘)Cl (ZE,)\)+‘I)(IE,>\) 02 (:L'a)‘)a (18)

where Cy (z,A) and Cy (x, \) are some vector-functions. Applying constant variation method, we get

a system of equations

F' (2,0) Cf (2, A) + @' (2, \) Cf (2, ) = —f(2).
Solving it, we have B
Ci ('7}7)‘) :W(/\)(I)(xv/\) f($)7 (19)
Ch (@, 2) = =W (N F (2,) f(a). (20)

From the asympotic equation (15) it follows that the elements of the matrix function ® (z, \) do not
belong to space Ly(0,00). Consequently, from condition y (z,A) € La((0,00); E,) and equality (20)
follows that

Cy (400,A) = lim Cy(z,A) =0.

T—>+00

Since
Y (z,\) = F' (z,\) Cy (z,\) + &' (2,\) Cq (z, \),

by using condition (19), we have
[F'(0,A) — HF (0,A)] C1 (0, ) = 0.

So W (A) C1 (0,A) = 0. Since detW (X\) # 0, we obtain C; (z, ) = 0. Now, by integrating equality (19)
from 0 to x, we get
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By using (20), we get

Cy (z,0) =W\ / F (t,\) f(t)dt.

Substituting these expressions in equality (18), we have

+o0o
y(z,\) = Ryf = / R. (z,)\) f(t)dt, Z = N2,
0

where
Fz, )WL (\)®(t,\),t <z,
R, (:L'a /\) = (21)

—

B (2, )WL) F (t,\),t > z.
This is the resolvent of operator L.
3 Spectrum of boundary value problem (1),(2)

Since boundary value problem (1),(2) is self-adjoint, from the expression (21) of the kernel R, (x,t)
the resolvents follow that the eigenvalues of the problem are squares of the scalar function
w (A\) = detw (A) and has no other eigenvalues. Since the eigenvalues of the problem (1),(2) are real,

the function, w (A\) = detw (\) can only be zeros on the real and the imaginary axis of the complex
plane.
Theorem 1. The boundary value problem (1), (2) has
a) only the finite number of simple negative eigenvalues — 2, —%%7 el — %3,

b) the finite number of positive eigenvalues A3, A% ... A2 from the interval [O, m2] , the multiplicity

of eigenvalue )\? from the interval (mz%, mZQ) +1) , p = 1,n, is not greater than n — p and coincides
with the rank of the matrix W (A, j).

Boundary value problem (1), (2) does not have its own values Z > m? and the continuous spectrum
fills the semi-axiss.

Proof. Let A = —32 be the eigenvalue of problem (1), (2) , i.e. w(s¢) = detW (is) = 0. Then,
it has a vector such that

W (isg) @™ = HF(0,is0,)d ™ — F'(0,is,)d™ = 0.

From that it follows that the vector function yi (z) = F (x,isq) @™ is a solution of problem
(1)-(2). On the other hand, the elements of the matrix function F'(is;) belong to space L2(0,+00).
Therefore, the vector-function yy, () is the eigenfunction of the edge problem (1)-(2) corresponding to
the eigenvalue —s? . Without loss of generality, we will assume that the first component of ?(k)equals

to one and m;#m; for i#j. From the asymptotic solution F'(x, ), when x — +o0, it follows that
Y () = e *wy (), lm wg(z) =(1,0,....,0) (22)
T—+00

uniformly along k.
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Denoting by 0 an exact lower bound of distances between two neighboring negative eigenvalues
and we will prove that 6 > 0. Let us § = 0. Then, we can isolate the sequence of negative eigenvalues
{—%,% } and {—2,3 } such that klim (3¢, — »,) = 0, Hp, > Hp>0. Asymptotics F' (z, \), implies that

— 400

the set of zeros of the function w(A) is bounded. So maxy, {54} < A. Later

“+o0o +oo N
[ wonmd= [ am@me e, (23)
x x
~ i~ T . . . .
where 7, (x) = F (z,i3,) b ¥ the eigenfunction of the boundary problem (1),(2) is corresponding to
the eigenvalue —327 and Jj () = e~ = x &, (z) . The condition (21) implies that, if z > z,, is sufficient
uniformly along k, then wy, () @y (z) > 3. Now, from (21) it follows that

+00 1 [T N e*(%kJer)x e*Amo
7k (£ dt > = e~ Cantn) gy = 0 .
[ wwno Q/IO ot " A

Since the boundary value problem (1)-(2) is self-adjoint, the vector-functions yy (z) and yi ().
Moreover

0 = Lo (0 dt = [k () = Gu (0)Tk (8 dE + Jo° yr () Tie (£) dt + [ i () T (1) dt.
Passing to limit to the limit & — 400, we find

dy) —+o0
0= lim ye () Tk () dt +  lim yk (1) i (t) dt.
k—+o00 Jo k—4o00 zo
Thus,
+oo
lim Yi (t) , Uk (1) dt<0.
k—+oo Jq,

Inequalities (22) and (23) lead to contradiction. Hence, § > 0, and it means, that the number of
negative eigenvalues are finite. Now, let )\QE(mZ,mIQ) +1) be the eigenvalue of problem (1), (2). The
corresponding eigenfunction has the form ¢ (\) = F (z,\) @, @+#a. For )\ZE(mg, mg_H) from formula

(4) it follows that
Zk]()\)_ A2 T

a —,/m?—)\Q,if j=p+1,...,n.

Therefore, the elements of the first columns of the matrix function F' (x,\) do not belong to space
L (0,00) and elements of the last n — p columns belong to the space Ls (0, +00) . It is, because the
eigenfunctions ¢ () €Ly (0, 4+00); E,) of the first p coordinates of the vector @ = (a1, ap, ... ,a, ) are
zero, i.e. a; = ag = ... = a, = 0. On the other hand, the eigenvector function ¢ (z) = F (z,\) @
satisfies the condition (2). Therefore, we have

Ap+1Wj(p+1) (A +... + AnWin ()\) =0,7=1,2,...,n,

where at least one of the numbers a,41,...,a, is not zero. Therefore, the last n — r columns of
the matrix W (A) = {wy; (A)}] are linearly independent, and therefore the multiplicity of eigenvalues
)\26(771}2,,771127 1) coincides with the rank of the matrix W (A). The finiteness of the number of eigen-
values from the interval [0, mz] is proved similarly to the case of negative eigenvalues. According to
Me(m?2,4+00) by Lemma 1 we get detW (M) #0. (1)-(2) does not have eigenvalues (m?, +00) from the
interval. In the complex plane Z, the cut along the positive part of the real axis is a feature of the
matrix function W (y/z) and means the resolvent R, by the formula (21). Hence, the half-axis [0, +o0]
is the continuous spectrum of the boundary value problem (1)-(2).
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