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MATHEMATICS

https://doi.org/10.31489/2026M2/4-16 Research article

Fractional differential equations with nonlocal boundary conditions
involving initial and final segments of the given domain

B. Ahmad'*, R. Alghamdi'?, A. Alsaedi!, S.K. Ntouyas®

! King Abdulaziz University, Jeddah, Saudi Arabia;
2Imam Mohammad Ibn Saud Islamic University (IMSIU), Riyadh, Saudi Arabia;
3 University of Ioannina, Toannina, Greece
(E-mail: bashirahmad_ gau@yahoo.com, ralghamdil544@stu.kau.edu.sa, aalsaedi@hotmail.com, sntouyas@uoi.gr)

We explore the existence and uniqueness criteria for solutions of a Liouville-Caputo fractional differen-
tial equation with the nonlinearity containing the unknown function as well as its lower order fractional
derivative, and supplemented with a set of nonlocal fractional boundary data with respect to initial and
final segments of the given domain. Integral boundary conditions offer an effective approach to model the
flow and drag phenomena in arbitrary shaped vessels, heat conduction, biomedical computational fluid
dynamics, engineering problems, etc. The notion of segmental type nonlocal fractional integral bound-
ary conditions introduced in this paper is novel and specializes to periodic/anti-periodic boundary data
under a suitable choice of the parameters involved in these conditions (see the second last paragraph of
Introduction). We apply Krasnosel’skii’s fixed point theorem and Leray-Schauder’s nonlinear alternative to
prove two existence results for the problem at hand, while the uniqueness of its solutions is established via
Banach’s contraction mapping principle. Examples are constructed for illustrating the obtained results.
Our work is useful in the given configuration as it leads to a new direction for research on fractional
boundary value problems. The paper concludes with some interesting observations.

Keywords: fractional differential equations, boundary value problems, Caputo fractional derivative opera-
tor, periodic/anti-periodic segmental boundary data, existence, uniqueness, nonlocal boundary conditions,
fixed point.

2020 Mathematics Subject Classification: 34A08, 34A34, 34B15.

Introduction

We introduce a novel concept of nonlocal boundary conditions with respect to the segments (0, )
and (n,T) of the domain [0, 7] and solve a Liouville-Caputo fractional differential equation with the
nonlinearity depending upon the unknown function together with its lower order fractional derivative
complemented with these conditions. When it is assumed that £ is close to 0 and 7 is close to T', the
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Fractional differential equations ...

periodic/anti-periodic phenomenon with respect to the segments (0,¢) and (n,T') can be observed. In
precise terms, we consider the fractional boundary value problem given by

cD(t) = o(t,z(t), °DFz(t)), 1 <a <2, 0<k <1, te€l0,T],

£ T 13 T 1
/0 x(s)dSZ(Sl/n a:(s)ds,/o (CDY"la:(s))dSZ(Sg/77 (°DP?z(s))ds, 0 < p1,p2 <1, o

where ¢D? denotes the Caputo fractional derivative operator of order g, where o € {a, k,p1,p2}, 61
and 0z are real constants, 0 < { <n < T and ¢ : [0,7] x R x R — R is a continuous function.

Let us now dwell on some recent work on nonlinear nonlocal fractional boundary value problems.
Fractional differential equations arise in a variety of disciplines of applied sciences, for example, physics
and engineering [1], financial economics [2], relaxation filtration processes [3], chaos synchronization [4],
etc. For theoretical aspects of fractional calculus, for example, see [5].

Nonlocal boundary conditions can model the physical phenomena experiencing the changes hap-
pening at arbitrary positions (nonlocal points and segments) inside the domain. Nonlocal integral
boundary conditions can describe non-uniformities on the curved structures. For application details,
see fluid flow problems [6], biomedical sciences [7], etc. One can find the engineering applications of
strip type integral boundary conditions in the article [8]. For a variety of recent results on nonlocal
fractional boundary value problems, we refer the reader to the book [9] and articles [10, 11].

Periodic/anti-periodic boundary value problems constitute a special form of non-separated (Sturm-
Liouville) type boundary value problems. Anti-periodic fractional boundary conditions appear in a
variety of applications and have been extensively studied in the literature. For a detailed description
of anti-periodic boundary value problems involving different types of fractional derivative operators,
for instance, see the articles [12,13]. A new concept of dual anti-periodic boundary conditions was
introduced in [14]. The authors in [15] studied p-Laplacian systems with rotating periodic boundary
conditions.

The present work is motivated by the fact that a periodic event or pattern within the distinct initial
and final sections of a specified range helps to understand its characteristics, verify its periodicity, or
examine its behavior at critical points. A tiny segment of the sound wave reveals the pattern of changing
air pressure. A brief recording of an electrocardiogram (EKG) will display the electrical activity
associated with each heartbeat [16]. The daily temperature fluctuations often follow a somewhat
periodic pattern and analyzing temperature data for a brief interval can reveal a part of this daily
cycle. Some other examples include temporary oscillations that can occur in response to a sudden
change in a system, and occurrence of spectral edges for periodic operators inside the Z-periodic
media [17].

The aim of the present study is to develop the existence theory for a fractional differential equation
complemented with newly introduced segmental type nonlocal fractional boundary conditions. When
¢ is close to 0 and 7 is close to T, the segmental fractional boundary conditions in (1) can be regarded

as periodic and anti-periodic ones for §; = d2 = 1 and d; = J2 = —1, respectively. On the other
hand, the mixed periodic and anti-periodic boundary conditions follow by taking §; = 1,do = —1 or
01 = —1,069 =1 (or vice versa) in (1).

We organize the rest of the article as follows. Section 1 contains some basic definitions and a
subsidiary lemma. The two existence results for the problem (1), based on Krasnosel’skii fixed point
theorem and Leray-Schauder’s nonlinear alternative, are derived in Section 2. We also prove a unique-
ness result for the given problem by applying Banach’s contraction mapping principle in this section.
[lustrative examples for the main results are constructed in Section 3. In the last section, we describe
some interesting observations.

Mathematics Series. No.2(122),/2026 5



B. Ahmad et al.

1 Preliminaries

We begin this section by recalling some basic definitions.

Definition 1. [5] We define the (left) Riemann-Liouville fractional integral of order o > 0 for the
function ¥ € Li[a, b], denoted by 17,4, as

where I' represents the Euler gamma function.

Definition 2. [5] Let 9,9 € Lila,b], a,b € R. The Riemann-Liouville fractional derivative of
order o € (m —1,m), m € N, denoted by D7, 9, is given by

v

[e=-am @,

a

1 am

D500 = 2700 = =)

dmmL

while the Caputo fractional derivative D7, 9 of order o is defined by

—_

Db (v) = DI, |0 (0) — 3 0P(a)

p

3

(v —a)

p!

I
=)

Remark 1. The (left) Caputo fractional derivative for a function ¥ € AC™[a, b] of order o can also

be defined as ( 5 .
o Y B Gl T U YOS
D?. 9(v) /a T(m — o) I (D) dv.

In our article, we write the Riemann-Liouville fractional integral operator I° and the Caputo
fractional derivative operator D instead of I, and “D{, , respectively.
The following lemma deals with the linear version of the problem (1).

Lemma 1. Let g € C[0,T] and

2—-p1 So (T2 P2 _ p2—12
"“:Fé—pl) s R ) 40, w=¢—a(T—n) £0, @)

then the unique solution of the linear fractional differential equation

‘D%(t) =g(t), 1 <a <2, (3)

equipped with the boundary conditions in (1) is

- T(a) wlr(a —)

1 3 (5 - 3) (t(,U3 — WQ) oy
w3 o [I‘(a T T ol(a—pi+1) (£ —5) ]g(s)ds, (4)

where 62 _5 (T2 i n2)
I T (5)

6 Bulletin of the Karaganda University



Fractional differential equations ...

Proof. Operating the Riemann—Liouville fractional integral operator I* on both sides of (3) and
using the formula (3.5.13) in [5], we find that

x(t) = I%g(t) + co + it (6)

where ¢y, c; € R are unknown arbitrary constants, and

pran) = [T s i =12 @)
“DPig(t) = ———g(s)ds+ 1=, 1 =1,2.
o Ta—p) ? 'Te—pm)

Using (6) in the first boundary condition of (1), it is found that

© T - 51T 77[ // F(Zg;l )d“ds_/ogmg(s)ds]

(52 —0(T% —n?)
2(6 =61 (T" — ?7)) ’
which, on using the notation (2) and (5), takes the form
(s—u)* ' S (E—9)° w2
= J duds — [ —=——=g(s)ds | —c1—. 8
€0 CL)3( 1/ / F(Oé) ) uas /(; F(a+1)g(8) S Cl(/.)3 ( )
Substituting (7) in the second boundary condition of (1) together with the notation (2), we obtain
s—ua p2—1 3 (€ —s)om
5// ududs—/ sds]. 9
o= e —gtududs — [ g )
Inserting the value of ¢; from (9) into (8), we find that
)

o [ e [0

e e [ ]

where w; and ws are defined in (2), while wy is given in (5). Substituting the above values of ¢y and
1 in (6) yields the solution (4). The converse of the lemma follows by direct computation. O

2 FEzistence and uniqueness results

LetU = {x: z, D"z € C(]0,T],R)} be a Banach space of all continuous functions defined on [0, T']
and equipped with the norm ||z||yy = max{|z(t)| + [*D*z(t)|,t € [0,T],0 < k < 1}.

By Lemma 1, we introduce a fixed point problem x = Hz, which is equivalent to the problem (1),
where H : U — U is given by

t — g a—1
(Hz(t)) = /U(tr)cp(s,:c(s),CD”x(s))ds

(@)
1T o aus — WO tws —w) e ). DR (o) duds
+w3/n /0 [ () +w11“(a—p2)(s u) ]‘P( s (u), “D(u))dud
1 3 (5—3)04 (tw;),—wg) o—p1 n
ws Jo [F a+1)  wl(a—p + 1)(§ =) ]‘P(Sw(s)v D"x(s))ds, t €[0,T].

(10)

Mathematics Series. No.2(122),/2026 7
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Next, we set

{ e ’tw;; _ W2‘ <‘52(T04P2+1 _ nafszrl)‘ N ga*pwrl ) }
T max
! tefo,7] | T'(a+ 1) lwiws| I'a—p2+2) I'a—p1+2)
1 Ta+1 _ o+l a+1
L 61 ( )+ ¢ 7 (11)
|ws| [(a+2)
Ta—k Tl—ﬁ 5 Ta—p2+1 _ ya—pa2+1 a—p1+1
MNa—k+1)  |wi|l(2-k) INa—p2+2) Mla—p1 +2)

In our first existence result for the problem (1), we make use of Krasnosel’skii’s fixed point
theorem [18].

Theorem 1. Let ¢ € C([0,T] x R x R,R) and the following assumptions hold:
(Ay) for all t € [0,T], x;, yi € R, i = 1,2, there exists a positive constant £ such that
ot w1, w2) — p(t,y1,y2)| < L(l21 —y1| + |2 — g2l);
(Az) there exists a function ¢ € C([0,T],R") such that
lo(t, z(t), ‘D z(t))| < ¥(t), (t,z, “D"z) €[0,T] x R x R.
Then, at least one solution to the problem (1) exists on [0,7] if u£ < 1, where
TO( TOZ_K/
+
a+1) F(Oé—fi-i-l))

71 and 79 are given in (11) and (12), respectively.

p=(11+7) — (F( (13)

Proof. We complete the proof by verifying the hypotheses of Krasnosel’skii’s fixed point theorem [18]
in several steps. Let us first define the operators Hi, Hs : Be — U as follows:

t — s a—1
GLa)(t) = / uso(s 2(s), DFa(s))ds,
S—’U -1 waq — W
(o)1) = / / [51 4 Dol 2)<s—u>“-p2—1}o<u,x<u>,0D5x<u>>duds

w1l (e — p2)
e~ (s = ) P p(s,x(s), D x(s))ds
ws Jo [F(a—i—l) wll“(a—p1+1)(§_s) ]‘P(, (s), “D"x(s))ds,

where B. = {x € U : ||z|| < €} with € > ||¢||(T1 + 72). Observe that H = H; + Ha.
Step I. Setting Ir[loa)zg] |¥(t)| = |||, and taking any z,y € B, we find that
telo,

(1) + ()| = ma. |(Haa)(0) + (Ha) 0
t 7804—1
< g%{ / (t))ms #(s), “Dra(s))|ds

’(51 S — u ‘(52”75&)3 —wg‘ a—pa—1
|w3|/ [ 15 -+ e [Fa—pa) )
X\wu y(u), “D" ( ))Iduds

sl / [ m‘rt?ii o - )]

<lo(s, (), CD”y<s>>|ds} < 9l

8 Bulletin of the Karaganda University



Fractional differential equations ...

and

IED%3hz) + COTHawl = amag, IED™Ha2)(0) + EDTHa) )

maoe { [ o), D) s

telo, T] a—K)

o ¢ / J A 1|so<u,y<u>, Dy(u))|duds

’wl\r 2— a—Pz

v T ), @“y(s))\ds)}

(a=p1+1)
< [[¥]7e.

Thus, |Hiz + Hayllu < ||¢||(71 + 72) < €. Therefore, Hix + Hay € Be.
Step II. We show that H2 is a contraction. By the assumption (A;) and (13), for z,y € B, we
have

IN

[(4o0) = (Ha)| = e | (Ha)(0) — (Ha) 1)
|61/(s — u) [92[[tws —wa| o apa-1
S e {rw3|/ [ -+ wilFa—p) &~ }
x|p(u, x(u), “D"x( ) sO(U y( ), “‘D"y(u))|duds
|7f(,U3 — w2| a—p1
w3|/ [ a+1 |w1]F(a—p1+1)(£_S) }
lip(sv(s), “D"a(s) = plo ). "DV ds
<

TO{
£(n - gy )l ol

and

[(*D"Hax) — (“D"Hay)|

= max |(“D"Hax)(t) — (D"Hay) (1)

{\M!F < 2’/ / S—UC“ — 1‘90(“’9”(“)761)%(“))

el ), D)t + [ MMS (5), “D"a(s)

L e e Lt

IN

From the foregoing inequalities, we find that
[(Haw) — (Hay)llu = |(Haz) — (Hay)[| + [[(*D"Haz) — (“D"Hay)|| < Lullz — yl|.

Therefore, Hs is a contraction according to the assumption pul < 1.
Step I1I. Here, it will be shown that i is completely continuous.
Note that continuity of ¢(t, z(t), °D"z(t)) implies that of the operator H;. For x € B,, we obtain

_ S)a—l T

B Lt .
H(Hlx)u_t33§]|(H1x)(t)y < Jé%&’%]/ Wlw(s ya(s), "Dz ())|ds§||wllma

Mathematics Series. No.2(122),/2026 9



B. Ahmad et al.

and
|CD"H2)] = max |(CD*Haz)(t)] < /%“‘5””]\< (s), D*a(s))ld
1z = Ir[l(f)iz}] 1z < tgfg:)’l(q F(a — ,lq;) QO S,.f[f S s (s S
TO(_H
< _—
- Hw”l“(a—m—i—l)

Hence, H; is uniformly bounded.

Next, the operator H; is shown to be equicontinuous. Let H%a;;} lp(t, x(t), D"x(t))| = ¢ < oo for
tefo

(t,x, °DFx) € [0,T] x B2. Then, for 0 < v; < vy < T, we have

vy — S)a—l

V1 —I/—Sa_l
(Haa)) — i) = [T ), Do s

I'(a

2|(ve —v1)| + |vg — ot
g T(a+1)

—5)™ 1
+/V1 ’(2))’|¢(s,x(s), °Drz(s))|ds

< |)—>Oasz/2—>y1,

independently of x € B,. Likewise, we have

a—k—1

V_Sanl
— = s a(s), ©Da(s))ds

L B A T

2 |(V2_S)aiﬁil‘ 2(s). €DFx(s P
+ [T S et ate), “Dre(a))ld

(202 — ) T [y =
< —0
= S0< T(a—r+1)

as vy — 11 independently of x € B.. Therefore, the operator H; is relatively compact on B.. In view
of the foregoing steps, we deduce by the Arzeld-Ascoli theorem [18] that the operator H; is compact
on B.. As the hypotheses of Krasnosel’skii’s fixed point theorem [18] are verified, it follows by its
conclusion that there exists at least one solution to the problem (1) on [0, T7. i

Our second existence result for the problem (1) is based on Leray-Schauder’s nonlinear alterna-
tive [18].

Theorem 2. Let ¢ € C([0,T] x R x R,R) and the following assumptions hold:

(Asz) there exist continuous nondecreasing functions ¥ : [0,00) — (0,00) and a function
v € C([0,T],RT) satisfying |p(¢, z, “D*z)| < v(t)¥(||z||y), for each (t,z, D¥x) € [0,T] x R x R;

(A4) there exists a constant K > 0 such that

K >
V() vll(11 + 72)

b

where 71 and 79 are respectively given in (11) and (12).

Then, at least one solution to the problem (1) exists on [0, T].

Proof. We verify the assumptions of Leray-Schauder’s nonlinear alternative [18| in different steps.
Step 1. The operator H maps bounded sets (balls) into bounded sets in C([0,T],R).

10 Bulletin of the Karaganda University



Fractional differential equations ...

Consider a bounded closed ball Bg = {z € C([0,T],R) : ||z|lyx < R} in C([0,T],R). Then, for any
x € Bg, we obtain

()] = s [H(r)

max {/t“_(‘"”);_lup(s 2(s), *DFa(s))|ds

te[0,1]

01](s — u)® |02 |[tws — wa| - —1]
+ § —u)¥ P2
|w3|/ / 5 el —pz) * 7Y
x|o(u, x(u), Dx(u ))|duds

1 /¢ [(f—s) |tws — wo

+7
lws| Jo [T(a+1)  |w1|T(a—p1+1)

IN

(€ - S)‘H’l] lp(s, 2(s), CD”SE(S))!dS}

t* [tws — wa| ((|Ga(TO7 P2+ — P2t
[0l ¥(R) | max —
tejo, 7] | D+ 1) |wiws| I'a—p2+2)

+ 5“““) bs 1<|61<Ta+1 |+ f““ﬂ
Il —p1+2) |ws| I'a+2)

= ol ¥(R)m

IN

Similarly, one can find that

DM = e (D Ha)0)
ti(t_s)a_ﬁ_l s, z(s), °D"(s))|ds
< mx { [ bt DAl
11—k s—u Oé p2—1
ot 19 ] e et D)
¢ (g_s)a P c Nk
+/0 m|<p(s,x(s), D 56(8))|d8:|}
Ta—K Tlfn ‘52(Ta7p2+1 o nafngrl)‘
< I [ e Tt
ga—pl-i-l
+F(a—p1+2)>}
= vl ¥(R)m

From the last two inequalities, we have
[Hll = [[Hal| + [*D"Ha|| < Jo]|®(R)(11 + 72),

which shows that the operator H maps bounded sets (balls) into bounded sets in C([0,T],R).
Step 2. The operator H maps bounded set into equicontinuous set of C'([0,T],R).
Letting 1,72 € [0,T] with 71 < 72 and = € B, we get

|(Hz)(y2) — (Hx)(n)| < HUH‘I’(R){ 2|(y2 — ’?)a| + |8 — ¢

(a+1)
LR el it T S
|t | MNa—p2+2) Na—p1+2)) )’
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and

(D" Ha) o) = D) )| < ol 2= B

MNa—k+1)
o ™" — "] [Iég(T“‘”“ —nt et g } }
w1 |T(2 — k) I'a—p2+2) I(a—p1+2)

Since the right-hand sides of the last two inequalities tend to zero independently of x € Bg as v2 — 71,
so, the operator H : C([0,T],R) — C(]0,T],R) is completely continuous by an application of the
Arzeld—Ascoli theorem [18].

Step 3. Suppose that there exists x € C([0,T],R) with 2 = (Hz, ¢ € (0,1). As in the first part of
the proof, we can obtain that

[ les
[0l @Iz lle) (71 +72) —

By the condition (A4), there exists J > 0 satisfying ||x|jy # J. Define M = {z € U : ||z|lyy < J} and
observe that H : M — C([0,T],R) is continuous and completely continuous. By the definition of the
set M, there does not exist any = € dM satisfying x = (Hz for some ¢ € (0,1). In consequence, it
follows by Leray—Schauder’s nonlinear alternative [18] that the operator H has a fixed point z € M.
Hence, the problem (1) has at least one solution on [0, T7. O

Finally, we accomplish a uniqueness result for the problem (1) by applying Banach’s fixed point
theorem.

Theorem 3. Suppose that ¢ € C([0,T] x R x R, R) satisfies the condition (A;). If L(11 + 12) < 1,
where 71 and 7y are respectively given by (11) and (12), then there exists a unique solution to the
problem (1) on [0, T7.

Proof. We first show that HBy C By, where H : U — U is defined in (10) and By = {z € U :

N
|| < 9} with 0 > 1—(57(1;332) and max [¢(t,0,0)] = N < 0. For ¢ € By, t € [0,7], by the

assumption (A;) and notation (11), we get

()| = mas (R (1)
— 3 a—1
St%%{/@<gw“ﬂ%@%@ws
|w3| / / |:51 S — u —+ ||221||‘I€°(J(?; ::3 (5 — u)aml] |30(Uu x(u)’ CDR%(U)”duds

stl/[ a+1 |w1||ft‘(€Jc;3:;Jl2LL1)(§_S)a_pl]|¢(5,ﬂf(5),CD”x(s))|ds}

{ r +W%—MK@GWW“WWWW
MNa+1) lwiws| Ia—p2+2)

IN

(LY+ N) [ max
te[0,7)

5a—p1+1 )} 1 <|51 (Ta-H _ ,,70¢+1)| + é-a-i-l)]
o gemm = (LY + N)m,
+I‘(a—p1 ) + o a1 2) (LY + N)my
and
Ta—~K Tk | o (T~ P2l — pa—p2tly)
CDNH < (LY+ N
I( ) < (LI+ )[F(a—m+1)+|wllf(2—n)< (o —p2+2)

ga—pl-i-l

+1“(a—pl+2)ﬂ = (LY + N)ry
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In consequence, we obtain

| Hzly = |Hz|| + ||°D"He|| < (LI + N)(m1 + m2) < 9.

Therefore, HBy C By as © € By is an arbitrary element. Next, we accomplish that H is a contraction.

For z,y € By and t € [0,T], we get

[04) = ()] = ma [(40)(0) ~ (H)(2)
t(t_s)ail cK cHK
< o T'W(S (5), “D (s)) — ol (), “Dy(s))lds

[01](s L alltes —wal o
|w3/ / [ I'(a) \w1|1“(a pz)(s ) ]
(u)) — ¢(u,y(u), “Dy(u))|duds

u),°
+|w3/ {(aﬂ e €
)

(s, 2(s), “Da(s)) — (s, y(s), CD”y(smds}

x| (u, x(

te toa — o (T P2+l _ pa—pa+1
< E\x—yH[ { |tws — wo <| 2 n )|
welor \ T(a + 1) wiws| ['(a—p2+2)
N éa—m—l-l >} N 1<|51(Ta+1 _ noz—l—l)‘ + §a+1>:|
I'(a —p1+2) |ws| I'(a+2)
= nLfz—yl,
and
ICD"Ha) = (DM = ma [CD"Ha)(0) = (D*H)(0)
To—k Tl—f{ 5 Ta—p2+1 _ a—p2+1
< ol ; (1 n)
Na—k+1)  |wi|I'(2—k) I(ao—p2 +2)

§afp1+1
fooprg)) =l

Combining the foregoing inequalities, we have | Hz — Hy|lyy < L(71 + 72)||x — y|lus, which shows that H
is a contraction since £(71 + 72) < 1. Hence, by Banach’s contraction mapping principle, there exists
a unique fixed point for the operator H. In consequence, a unique solution to the problem (1) exists

on [0,T].

8 Ezamples

In this section, we construct examples to illustrate the results derived in the last two sections.

Example 1. Consider a segmental fractional boundary value problem given by

°Dia(t) = ¢(t, (t), “Diz(t)), [ 1],

/Oé:v(s)ds - / /0 _ ;/:(cDéx(s))ds.
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Here, a = %,T: 1, pp = i,pQ = %,51 = %,52 = %,5 = %,n = 1%, K = % Using the given
data, it is found that w; ~ —0.00869849, ws ~ —0.00966049, ws ~ 0.09444444 7 ~ 3.65035558,
Ty ~ 3.69959683, where 71, T2 are given in (11) and (12), respectively.

(1) We illustrate Theorem 1 by considering

1 ( (L+a) °D3x(t)| >+ et

Pl lD). “DRlt)) = T+ o2 Tyt FVETT

12436

Observe that

2 n et
2436 12+4
and |[¢| = %, L = . Furthermore, p ~ 5.67377488, and pul ~ 0.15760486 < 1, where pu is

36°
given in (13). Thus, by Theorem 1, there exists at least one solution to the problem (14) with

o(t,2(t), D32(t)) defined in (15) on [0, 1].

lp(t,z(t), “D3z(t))| <

= (1),

(7i) For illustrating Theorem 2, we consider

1 X 2 1
ot 2(1), “Dia(t)) = \/tﬁiw(l |+’|x! Fsin(*Dia(n) + ). (16)

and find that

NS S T |
o(t, 2(t), °D <t>>!sm(u ||u+2>.

Clearly, v(t) = \/ﬁ with [|[v]| = 5= and ¥(||zll) = ||z]l + 5. By the condition (A4), we find
that > Ky, where K1 ~ 0.20821339. Thus, the assumptions of Theorem 2 hold true and hence,
its conclusion implies that the problem (14) with (¢, z(t), CD%x(t)) given by (16) has at least one
solution on [0, 1].

(7i1) For explaining Theorem 3, we take

b
(12 + 25)

3

plt, (1), “Dia(t)) = S E

<\/([CD§x(t)}2+4) + tan~! x(t)) + (17)

and note that p(t, z(t),° D%x(t)) satisfies the condition (A;) with £= % and L(11+72)~0.293998096 < 1.

As all the assumptions of Theorem 3 hold true, so its conclusion applies to the problem (14) with
o(t, z(t), °D3x(t)) given in (17).

Conclusion

We introduced a new notion of segmental type nonlocal fractional boundary conditions and obtained
existence and uniqueness results for a more general type fractional differential equation complemented
with these conditions. Though the standard tools of the fixed point theory are employed to study
the problem (1), yet their imposition to the given problem produces new results for it. Moreover, the
results for segmental type periodic, anti-periodic and mixed periodic-anti-periodic boundary conditions
follow as special cases by fixing the parameters d; and do in the results accomplished in this article
as described in the second last paragraph of Introduction section. In case p; = p2 = p, our results
correspond to the ones with boundary conditions

/05 x(s)ds = 6 /UTUC(S)ds, /Og(CDpw(s))ds 5 /nT(CDpx(s))ds, 0<p<l.

14 Bulletin of the Karaganda University
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Thus, our results are not only useful in the given configuration but also give rise a new avenue for
research on fractional boundary value problems.
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Qualitative analysis of a system of non-homogeneous doubly
nonlinear parabolic equations
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We consider the qualitative properties of solutions to a coupled system of nonhomogeneous doubly non-
linear parabolic equations on the whole line with an exponentially varying density. The characteristic
features of degeneracy at vanishing values and gradients are analyzed, and the need for weak solutions and
reliable comparison estimates is identified and justified. Using a nonlinear splitting method, we construct
explicit comparison functions and, on this basis, apply a comparison principle to obtain global existence
of nonnegative solutions for sufficiently small initial data in the slow-diffusion regime. In addition, a
self-similar reduction is performed via a nonlinear change of variables, which converts the problem into
an auxiliary system for similarity profiles. An asymptotic representation of these self-similar solutions is
derived, and the dependence of the solution behaviour on the governing parameters is clarified. It is shown
how the parameters affect spatial localization and finite-speed propagation, and a Fujita-type criterion is
obtained that provides conditions for the existence and nonexistence of global solutions. To support the
analytical results, numerical simulations implemented in Python produce solution profiles and graphical
illustrations of the nonlinear diffusion dynamics. The computations agree with the qualitative predictions
and help visualize the transition between parameter regimes.

Keywords: doubly nonlinear parabolic system, strong-coupling diffusion, exponential density, weak solutions,
self-similar solution, comparison principle, Barenblatt profile, global solvability, asymptotic behaviour,
numerical illustrations.

2020 Mathematics Subject Classification: 35B51, 35C06, 35D30, 35K45, 35K55.

Introduction

We investigate a system of parabolic partial differential equations expressed in divergence form,
defined on the domain @ = {(¢t,z) |t > 0,2 € R}:

p—2

o) = & (o[22 ) + plarom,
90 | P—2

oot = & (1 1857 ) + ooy

(1)

= ’LL()(.T) > 07
— UO('CL') Z 07

ul,_g Vo € R, 2)

v}t:(]

where p > 2, 0, >0, ¢ >0 (i =1,2), qig2 #1, a € R, p(z) = e** are the numerical parameters
and u = u(t,z) >0, v =v(t,z) > 0.
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The system (1)—(2) arises in the mathematical modelling of several nonlinear processes observed
in applied sciences, including heat propagation [1-3], nonlinear diffusion in a two-component medium
[4-6], gas filtration through porous structures |7, 8|, and fluid dynamics in heterogeneous domains.
Furthermore, system (1)—(2) describes many physical processes [9-11].

H. Murakawa [12]| investigates the connection between cross-diffusion and reaction-diffusion sys-
tems, examining their structure and the ways in which these two classes of systems are interconnected.
The author offers new considerations on how to view cross-diffusion terms in mathematical models
of species interactions or chemical processes as a special case of reaction-diffusion equations. This is
beneficial to understand how complex dynamics behave in systems with multiple components.

X. Xu and T. Cheng studied a strongly coupled nonlinear filtration system with nonlocal source
terms [13], arising in non-Newtonian fluid flow and a polytropic filtration system:

up = div(|[Vu™P2Vu™) + [u*dz [,v"dz, (z,t) € 2 x (0,00),
v = div(|Vo"|972Vo") + fQ u dx fn vidr, (z,t) € 2 x(0,00),

where p,q¢ > 1, m,n,r,s >0, o, >0, m(p — 1),n(p — 1) < 1, 2 C R¥ is a bounded domain with
smooth boundary, and the non-negative non-trivial initial data (ug,vo) satisfy (ug’, vg) € (L*°(£2) N
VVO1 P(Q),L>*(2)N VVO1 1(£2)). The authors establish explicit conditions ensuring finite-time extinction
of solutions. That is, if the parameters satisfy a certain balance condition between diffusion and
reaction, the solution satisfies:

u(z,t) =v(x,t) =0, Vit> Tex,

for some finite Teyxt. If extinction does not occur, the authors derive the long-time decay rate for
solutions:

[l Ol zee + fo( )l < O,

where v depends on the exponents m,n,p,q, a,r, s, 3.
X. Sun, B. Liu, and F. Li [14] considered the following system of parabolic equations with a time-
dependent source

up = Au+ 7 (14 |x|2)n/2u°‘v1’,
Ut:Av+t"2(1+\x|2)m/2u%5, zeQCcRYN, 0<t<T.
u=v=0,2x€0 0<t<T,

u(z,0) =wug(z) >0, v(x,0) =v9(z) >0, e

where p, q, a, B, m, n, 01, 09 are non-negative numbers, and 7' is the limit of the existence time of
classical solutions of the problem. X. Sun et al. have shown that the problem admits global solutions
when the conditions pg < (1 —a)(1—8),a < 1,5 < 1 are satisfied; They further proved that
solutions blow up in finite time when the inequality (1 —a) (1 —3) < pg < (pg). or 1 < o < a, or
1 < B < B is satisfied; pg > (pq),, @ > ae, B > B. and proved that both global and non-global
solutions exist under the conditions where

(pa). = (1- ) (1= B) + =
1

n+2(o1 +
#,66214_

max {o (p,1—),0(1 —a,q),0},
7”L+2(0'2+1)
N )

)(1+ o3) + b(1 + g)(l + o).

)

a.=1+

|32

o(a,b) =a(l+

18 Bulletin of the Karaganda University



Qualitative analysis of a system ...

R. Castillo, et al. [15] considered the following system in a time-dependent, heterogeneous environment

up = div (w(z)Vu) + t"vP,
vy = div (w(x) Vo) + t50P, 2 e RN 0 <t < T,
v

u (2,0) = ug (z), v (z,0) = vg (), x € RV,

where 0 < ug, vg € L™ (]RN),
p,q>0, pg>1, r,s>—1

and w(z) = |z, a > 0. R. Castillo et al. showed that the Cauchy problem has local and global
solutions, and that for the solution

__ N __ N
[uls O)lloe < CA+1) C=m1, o(, t)|lee < C(1+1) P

. . N(pg—1) o N(pg—1)
proved that the bounds are valid, where r; = (2ia)(rf‘i+p(s+1)), ro = (27a)(sf‘f+q(r+1)).
X. Tao and Z.B. Fang [16], L.E. Payne, and G.A. Philippin [17], and the following system with a

time-dependent function was considered

up = Au + ky (t)uPoe,

v = Av+ ky(t)utv", € QC RN, 0 <t < T,
u=v=0, €0 0<t<T,

u(z,0) =wug (x), v(z,0) =v(x), z €,

where p, q, 7, s > 0, kyi(t), ka(t) € C! are positive, and ug(z),vo(z) € C' are non-negative functions.
The authors showed that there exist global solutions to the Cauchy problem for sufficiently small initial
functions under the conditions p+ ¢ < 1, r+s < lorp > 1, r+ s > 1, that for sufficiently large
initial functions under the conditions p > 1, r + s > 1 the solutions to the problem tend to infinity in
a finite time, and that Sobolev estimates were obtained.

In [18], self-similar and approximate self-similar solutions to a nonlinear reaction-diffusion problem
were studied by Sh.A. Sadullaeva:

Aelw) — Qi (|z[mo™ L VuP~2Vu) + pla)y(t)us,
a(pgf)”) = div (|z["um2 = Vo P=2V0) + p(z)7(t)v?2,
u(0,2) = up(x) 20, v(0,2) =wo(z) >0, z€RY,

where m;,n € R, B; > 1, p > 2 were given positive numbers, and ug(z), vo(z) > 0, p(z) = |z| 7,
1>0,0<~(t)e C(Ry), i=1,2.

In [19], D.B. Nigmanova examined the Fujita-type [20] global existence and blow-up conditions for
a nonlinear parabolic system with initial conditions and variable density. Moreover, the author studied
solution estimates and the asymptotic behaviour of self-similar solutions under slow, fast, and critical
diffusion cases, highlighting the role of spatially varying density:

2l 715 =V (" VaPEult) + el ~uron,
o138 = 9 (lel"[Vokp=2902) + efal o,
u(0,2) = ug(z) >0, v(0,2) =vo(x) >0, x€cRN,

where e = +1, k, my, q;, I; > 1,1 =1,2, p > 2, n,l are given parameters.
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In [21,22], a nonlinear parabolic equation involving a source term and non-uniform density was
investigated by the authors in the following form:

p(x)((;; = div (" |VuP2Vu) + u?,
and S
pla) 5y = div (u" [Vl V) + pla)u’, @ e RV,

where p(z) = |z|™" or p(x) = (1 + |z|)™™, n > 0.

The authors established criteria for finite-time blow-up of solutions to the Cauchy problem.

D. Aronson and J. Graveleau focus on the porous medium equation and derive self-similar solu-
tions to describe the hole-filling phenomenon [23|. The authors rewrite the radial dynamics using the
logarithmic transformation s = logr. This substitution converts the governing system into a weighted
porous-medium equation

p(x)uy = (u")ze (3)

defined on Q@ = R, x RY| characterized by the exponential density function p(z) = ¢?*. This expo-

nential structure is fundamental for determining support of the solution, [—a, o0), and analyzing the
finite-time loss of the inner interface, where a is a free positive parameter describing the initial left
endpoint of the support in the x variable or rg = e¢=% > 0.

For the nonlinear equation, the density functions of the medium encountered in the
p(z) = {|z|~*, e, e "} forms in the work of V. Galaktionov and J. King [24] relate to the asymptotic
behaviour of blow-up solutions of the equation (3) with the Cauchy problem.

D. Andreucci and A. Tedeev take the density function as p(z) = e9(*D and proved for the solutions
sup estimates or the decay rate at infinity, the property of finite speed of propagation and support
estimates for the following equation [25]:

oz )?;Z = div(p(z)u™ " |VulP~2Vu),

with the initial condition and under some assumptions for g(|x|) function.
In [26], self-similar solutions to the Cauchy problem for a doubly nonlinear equation incorporating
exponential effects were investigated. The equation is given by:

8u 0 Ou |P—20u
2= 22" %), wee

u|t:O =up(xz) >0, zeR,

where Q = {(t,z) : t >0, x € R}, p > 2, 0 € Ry, and p(z) = e”.

They established the conditions for the existence of Fujita-type global solutions and identified the
criteria under which a sub-solution exists for the equation.

The system (1)—(2) may be degenerate at the points where u = 0 or g—: =0and v =0 or g—” =0
[27-29]. Given that classical solutions may not exist in general, we focus on non-negative weak solutions
defined by the following weak formulation.

Definition 1. A non-negative function u(t, z) and v(t, z) are a weak solution to the problem (1)—(2)
in @ if for any compact subset 2 C R and any sub-interval [t1,t2] C (0,7 :

P+0'1 pt+o2

0<u,veC(0,T:Lay(Q), u » ,v » €Ly (0,T: W),

/ /p( Y dzdt < oo, / / z)udrdt < oo,
0 Q
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and for any test functions ¢, € W3 (0,T : La(Q)) N Ly, (0,7 : Wpl’O(Q)) :

to 12 ta
/ updr| + / / (—uqSt + Ut ug [P uxqu) dxdt = / / v pdadt,
Q 31 t1 JQ t1 JO
to to to
/ vipdx| + / / <—m/1t + v7? ‘%’p—2 U:ﬂﬁm) dxdt = / / u®1pdxdt,
Q t1 1 JQ t1 JQ

and take the initial data as follows

lim u(t,x)go(x)dx:/Quo(a:)gp(a:)d:v,

t—0 Q
lim v(t,w)x(x)dac:/vo(x)x(:r)dac,
t—0 Jo QO

for any smooth compactly supported functions ¢ and y.

A self-similar equation refers to a differential equation whose solution can be expressed as a func-
tion of a combination of independent variables, reflecting the scaling invariance of the process being
considered. Self-similar solutions to differential equations are characterized by the fact that the solu-
tion depends on a particular combination of the independent variables, such as £ = xt~%, rather than
on each variable separately [30,31]. This property allows the problem involving partial differential
equations to be reduced to an ordinary differential equation, significantly simplifying its analysis.

1 Formulas and theorems
1.1 Formulation of a self-similar system of equations

By applying the following transformation, system (1)—(2) is reduced to the auxiliary system (4):

=) (R, (4)

{u(@x) = (t+ 1)~ £(€)
o(t,z) = (t+T)"*2p(&)

where a; = qf;jll, yp=14a;(c;+p—2), i=1,2, T >0, for (&) and ¢ (§), we obtain the system

of ordinary differential equations:

et d G

51}1 1 dﬁ (fp Lpo2

df’ di)+a1f+7§ + ¢ =0,

“l o)
d&’ d§>+a290+75d +f2=0.

Based on the initial formulation of the problem, our goal is to find a non-trivial, non-negative solution
to equation (5) that satisfies the following condition:

, 0<d < oo,
, 0 < dy < .

f’(o) 0, f(d)=
0,

1.2 Slow diffusion case: o; +p—2>0 (i =1,2). A global solution to the problem

A comparison principle, as presented in 32, chapter I]; [33, p. 21| is employed to prove the global
existence of weak solutions to system (1)—(2). Accordingly, a new system of equations is formulated
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based on the standard method outlined in [32, p. 19|, [34,35] with the Barenblatt profile [7]:

1
where a > 0, 4; = ‘W%E)H T =1,2, (k) = max(0,k).

For convenience, we introduce the following notation:

P-Vau  p-1

i = ,
"ozt p—2 oitp-—2

m; = A;TAY L i=1,2.

o3—i +p—2
git+p—2

uy(0,2) > up(z), v4(0,2) >vo(z), zeR.

Theorem 1. Let o; +p—2 >0, q; > cai(o; +p—2)+mat <1, i=1,2,

If the initial functions ug(x) and vg(z) are sufficiently small, then the following property holds:
U(t,l‘) < U+(t,l‘), U(t,l‘) < UJr(t"r) n Q7
where uy (z) and vy (x) above-mentioned functions.

Proof. Theorem 1 is established using the solution comparison method with w4 (x) and v (z) taken
as auxiliary comparison functions. By substituting expression (6) into system (1)-(2), we derive the
following inequality:

Lo
£p1 i (£p 1, .02

With the specific expressions for f(¢) and %(£) given in (7), inequality (8) simplifies to the following
form:

% d—f)+a1f+v£d +on <0,

dc,opi2

(8)

p
{—1+qi;;‘“1(01+p 2) + (a—gp:)igo
—1+q1;;q_21(02 +p—2)+ mz(a—fpfl)j <0.

It can be readily verified that

l

ml(a—gp%l)ligmlal, ¢

mg(a—gﬁ)lj < msa™.

Then, taking into account the assumptions of Theorem 1, applying the comparison principle, and the
initial functions satisfied the following inequality:

ut(0,%) 2 uo(x), v4(0,7) > wo(x), z€R.
We obtain the following result:
U(t,[L‘) < U+(t, ‘/E)v ’U(t,[L‘) < U-i-(ta l‘)

This completes the proof of the theorem. O
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1.8 Asymptotic behaviour of the self-similar solutions

We now investigate the asymptotic behaviour of self-similar solutions corresponding to system (5).
A self-similar solution is considered in the form:

FE&)=F©yMm), &) =5(&) =), (9)

where
p—1 p—1

n=-ln(a-&), FO=(a-")777, B =(a— )BT, a0

Under the assumption that y(n) > 0 and z(n) > 0, substitution of expression (9) into system (5) yields
the following nonlinear system of equations:

(D) + b () Ly + bia(n) (G + bro(m)y ) + bis(m)2® + bia(n)y =0, (10)
i (L22) + bar(m) Loz + bao () ( G5 + bao(m)2 ) + bas(m)y®™ + baa(n)z = 0,
here
p—1 e " p—1 p—1\P
T . E SR MY S N RPN (et
o(n) P 1) = -D{-— = oy _a) 2=,
p—1\p e %" p—1\P e p—1 p—1 )
bi:< , bia = z< : , s =1 i — =1,2),
3 p ) a—e " 1=a p > a—e N ° +03,i+p—2q oi+p—2 (i )
dy p=2 rdy dz p=2/dz
Liy =y |5+ buomy| (52 +bro)y), Loz = 22| 5 +baom)z| (5 +bao(m)2).
W=yt 10(n)y an 10(ny), Loz =z an 20(n)z an 20(n)z

p—1

There was supposed to be a domain £ € [p,&1), where 0 <y < &1, and & =a 7 .
Therefore, the function (&) satisfies the following properties [36, 37

(&) >0 atéel,&), no=n()>0, gl_igl_ n(§) = +oo.

The auxiliary system of equations (10) is considered below under the following conditions:

lim bjj(n) =by; (i=1,2;j=0,1,23,4),

n—+o00

are assumed to exist, be finite and non-negative, that is:
0 <[] < 4o0.

To explore the behaviour of system solutions (1) as n — +oo, we first apply the transformations
given in equations (4) and (9). This reformulates the original problem into the study of system (10),
under the assumption that its solutions satisfy certain conditions in the vicinity of 400 [38, 39].
Specifically, the functions must remain positive and obey the inequalities:

y(n) >0, ' +bio(n)y #0,

z(n) > 0, 2+ bao(n)z # 0.

Our focus now turns to examining the asymptotic properties of such positive solutions to system (10),
particularly those that converge to a finite, nonzero value as 1 — —+oc.
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2 The main theoretical results

To simplify the presentation, we define the following notation:

—1 D -1 — 1\P —1\r 1 .
Cz‘1=(p7), Cig = —7 - P '(p )7 Ci3:<L> = (i=1,2).

o;+p—2 oi+p—2 P P

Let y(n) = v + o(1), z(n) = 2" + o(1), 0 < ¥, 2" < 400, as n — +oo, and suppose the following
equality holds:

(I+aq)(o1+p—2) = (1+g)(o2+p—2).
Then the following theorems are valid.

Theorem 2. Let sy = sy = 0, then the self-similar solution of equations (1) has the following
asymptotic form:

1+q az B %
walt ) ~ <T+t>1q&Q(“_((Zwti%w)p1) 1+ o)),
p—1 (11)

o3

altoa) 2= (470 (0 (B ) )) T o),

-1
as x — Z1n <%ap7(T + t)”) , where w1, wo solutions of the following system:

o;+p—1 ; .
cnw! T+ cpwi +cpwi =0 (i=1,2).

Theorem 3. Let s; = 0 and s > 0, then the self—sumlar solution of system (1)—(2) has the asymp-

totic expansion of the form of (11) as 2 — £ 1n (Ea (T +1t)" ) , where wy, ws solutions of the following

system:
o1+p—1 q1 __
c11wy + cipwy + c13wy =0,
oo+p—1
C21Wsq 27PE coowo = 0.

Theorem 4. Let s1 > 0 and sg = 0, then the self-similar solution of system (1)—(2) has the asymp-
totic expansion of the form of (11) as

x—)pln<aa p (T +1t) >
«Q p

where w1, ws solutions of the following system:

o1+p—1 .
criwy + crowy =0,
oo+p—1
021w22 P=t 4 CooWo + 02311132 =0.

Theorem 5. Let s1 > 0 and sg > 0, then the self-similar solution of system (1)—(2) has the asymp-
totic expansion of the form of (11) as

a:—>pln<aa r (T +t)" >
aQ p

where w1, wy solutions of the following system:

i+p—1
Cilw?ﬁp

+ cpow; =0, 1=1,2.
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Proof. Assuming that the system (10) takes the form

gl(n) - Lly: 92(77) = L2Za (12)
we obtain the following identities:
1 _ 91
{g’l(n) = —bu(n)g1(n) — blz(n)gl(n)m;ly P=1 —byg(n)29 — bia(n)y, (13)
1 _ 92
g5(n) = —b21(n)g2(n) — baa(n)g2(n)nr—T2" =1 — baz(n)y® — baa(n)z.

Now, consider the auxiliary functions

T2

1 _ 91
{hl(xm) = —bu(mx1 — biz(n)xanr—Ty =T — b1z3(n)z? — b1a(n)y,
1
ha(x2,m) = —bar(n)x2 — baa(n)xanr=T2z »=1 — baz(n)y® — bas(n)z,

where y; e R (i =1,2).

Assume initially that s; = 0 (¢ = 1,2). In this case, the functions h;(x;,n) (i = 1,2) retain a
constant sign on the interval [n;,+00) C [ny,+00) for each fixed value of x; (i = 1,2), provided it
differs from the value that satisfies the system

1 o

-9 x1 — b(lJzXf? (?JO)Fi — b0y (zo)ql - b0 =0,

—0o

W~ Mg ()T b () 0 =0,

Suppose s; > 0 for i = 1,2. Then, for every fixed x; # x; not satisfying the corresponding system,
the behaviour of the functions h;(x;,n) (i = 1,2) differs from the special case x; = xJ, where x;
satisfies the following system of equations:

L —or

—b1x1 — b‘bxf:l (1) 7" —bdy° =0,
— —92

_b31X2 - ngngl (ZO) Pt — b8420 =0

O

The functions h;(xs,n) (i = 1,2) preserve their sign throughout the interval |12, +00) C [19, +00).
When they can be expressed in an alternative form as follows:

1 91 _
{hl(Xla n) = -bum)xi—biamxinr Ty 1 —bis(n)y (¥~ + bua(n)biz (n)),
1 o2 _
ha(x2,m) = —ba1(n)x2 — baa(M)x2n?=T 2~ -1 — bag(n)z (27 1y + baa(n)bys (n)) -
From here, we find
. p—1 . p—1\P
I FRE LS Y S (e
Jim b 1(n) P n;glmbz(n) "7
(1 - 1/p)pl7 S = 07
lim big(n) = @ lm biu(n) =0 (i=1,2),
. bis () {07 >0, T a(n) (3 )

implies that the functions h;(x;,7) (¢ = 1,2) maintain a constant sign on the interval [n, +00) C
[0, +00), where x; # 0 (i = 1,2). That means the functions h;(x;,n) (i = 1,2) for all n € [n;, +00)
(1 = 1,2) satisfy one of the inequalities:

hi(xi,m) >0 or hi(xi,n) <0 (i=1,2). (14)
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Assume now that the functions g;(n) (¢ = 1,2) do not have a limit as n — +o00. Let us consider
the case where at least one of the inequalities in (14) holds.

Given the oscillatory nature of the functions g;(n) (i = 1, 2), their graphs must intersect the straight
line g;(n) (¢ = 1,2) infinitely many times within the interval [n;, +00) (i = 1,2).

Then

p—2 o _

g =y |5+ by (% +buomy) = (1°)7 B85 2000° + o(1),
p—2 o _

T bag(m)z] (% bao(m)z) = (20)7 1892020820 + o(1),

g2(n) =z

as 1 — +o00. And according to relation (13), the derivative of the functions g;(n) (i = 1,2) tends to a
finite limit as n — 400, and this limit is zero.

As a result, it is important to

71

_ %91 _1 .

limy, 400 (D11(7)g1(n) + b12(n)y P~Inr=Tg1(n) ) + limy oo (b13(17)29 + b1a(n)y) =0,
_ %2 _1 .

limy, s oo (b21(7)82(n) + ba2(n)z P~ Inr=Tga(n) ) + limy 10 (b23(n)y® + bay(n)z) = 0.

It readily follows from this that at s; < 0 (i = 1, 2), system (12) cannot have solutions (y(n), (1)) with
a finite non-zero limit as n — +oo, and at s; > 0 (i = 1,2). For such solutions to exist, the conditions
stated in Theorems 2, 3, 4, and 5 must be fulfilled.

Consequently, due to the transformations introduced in (4) and (9), the self similar solution of

nd (9)
system (1)—(2) exhibits the following asymptotic behaviour as z — £1n (% (T +1) )

0'1+p 2

(t,2) ~ (T + 1) sz (P
~ —4q192 — -
tath =y “~\a t+T

)
vA(t,z) ~ (T + 1) (a _ ((P >) T2

« t+T

The theorems are proved.

8  Numerical experiments

To complement the qualitative analysis, we computed representative solution profiles for system
(1)—(2) with the exponential density p(z) = e**. The computations follow the scheme and implemen-
tation principles described in [40] and are written in Python. The diffusion terms are discretized in
conservative form, which is natural for divergence operators and helps control the support propagation
[32, pp.258-264|. The degeneracy at u = 0 and u, = 0 is handled by a small regularization of the
nonlinear mobility, which is a standard practice for degenerate parabolic equations and helps avoid
spurious oscillations near interfaces [32, pp. 525-542], |41, pp. 332-356]. Non-negativity is enforced by
the update choice and by using non-negative initial data. Figures 1-4 show typical solution profiles for
several parameter sets. They illustrate finite-speed propagation, localization driven by the exponential
density, and the change of growth rate, in agreement with the comparison estimates and the Fujita-type
threshold discussed in the theoretical part [7,41]. Furthermore, we listed the graphics of the solution
in some particular cases:
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Figure 1. y9g=1.5,20=1.0,a=1.0,p=22,T=10,a=12, ¢ =04, ¢ =1.5,01=1.1,00, = 1.7

Graph of u_A and v_A for different values of t

| — UA
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-3 -2 -1 0 1 2 3
X

Figure 2. yo = 1.5, 20 = 1.5, a = 1.0, p=2.2, T = 1.1, a = 1.0, ¢1 = 0.3, g = 0.8, o1 = 1.2, g9 = 0.7
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ua(t, x) va(t, x)

Figure 3. y9=1.5, 20 =13, T=10,a=10,p=2.1, a=1.0,¢1 =04, g =1.5, 01 = 1.1, 05 = 1.7

ua(t, x) va(t, x)

Figure 4. yo=1.1,20=13,T=1.0,a=12,p=25,, a=1.0,q1 = 0.7, ¢o = 0.5, 01 = 0.5, 00 = 1.3

Conclusion

The main novelty of this work is a unified qualitative analysis for a non-homogeneous, doubly
nonlinear coupled system under an exponential density p(x) = e**. that links three components:
comparison estimates, self-similar structure, and computation. The comparison part is based on explicit
compactly supported super-solutions constructed from Barenblatt-type profiles and yields global sol-
vability for small initial data in the slow-diffusion range. The self-similar change of variables consistent
with the weight converts the PDE system into an auxiliary profile system, which allows us to classify
the leading asymptotics of self-similar solutions and to reveal how the parameters control localization
and propagation. The resulting Fujita-type criterion provides a clear borderline between the global

28 Bulletin of the Karaganda University



Qualitative analysis of a system ...

existence and non-existence of global solutions. Numerical experiments in Python reproduce finite-
speed propagation and spatial localization induced by the weight and illustrate the change of qualitative
behaviour, in agreement with the theoretical thresholds.
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Time-fractional parabolic equation with Zaremba-type boundary
conditions: analysis and applications

1,2,3,

A. Ashyralyev , R. Salimov!

! Bahcesehir University, Istanbul, Turkey;
2 Peoples’ Friendship University of Russia (RUDN University), Moscow, Russian Federation;
3 Institute of Mathematics and Mathematical Modeling, Almaty, Kazakhstan
(E-mail: allaberen.ashyralyev@bau.edu.tr, ramil.salimov@bau.edu.tr)

This paper investigates a time-fractional parabolic equation with Zaremba-type boundary conditions. The
main objective of the present work is to construct reliable and efficient numerical approximations for such
problems. To this end, stable finite difference schemes are developed within a consistent analytical frame-
work. A key result is obtaining a coercive stability estimate for the first-order scheme, which guarantees
its consistency and supports its practical use in computations. In addition, both first- and second-order
schemes are implemented in the one-dimensional case using a modified Gaussian elimination approach.
This implementation simplifies the solution process and improves computational reliability when handling
the resulting systems. The behavior of the proposed methods is examined through several numerical ex-
periments designed to reflect different parameter choices and settings. The results demonstrate that the
schemes achieve the expected levels of accuracy, consistency, and efficiency. An accompanying error analysis
explains the observed outcomes and supports the theoretical findings. The numerical results, presented in
tables, show strong agreement with the theoretical predictions, thereby confirming the validity and effec-
tiveness of the proposed approach. These conclusions highlight the practical applicability of the proposed
numerical schemes for solving this fractional parabolic problem with mixed boundary conditions.

Keywords: Zaremba-type boundary conditions, Riemann-Liouville derivative, time-fractional parabolic
equation, boundary value problems, positive operators, modified Gaussian elimination method, difference
schemes, stability.
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Introduction

The analysis of fractional partial differential equations has gained considerable attention in recent
decades due to their wide applicability in physics, engineering, and mathematical biology [1-3|. Among
them, the time-fractional diffusion and parabolic equations [4,5] are of particular interest because they
provide realistic models for anomalous diffusion processes with memory effects. We may refer to [6, 7]
and [8-10]| for further studies.

The study of boundary value problems for parabolic equations with classical derivatives has a long
history. Zaremba [11], following a suggestion by Wirtinger, introduced the mixed Dirichlet—Neumann
boundary problem (now known as the Zaremba problem) for the Laplace equation. Modern studies
have extended these ideas in various directions, including the analysis of singular interfaces [12].

In [13], fractional powers (FPs) of positive operators (POs) were investigated. The author examined
the conditions under which the sum of coercively POs retains positivity and defined their FPs. This
work has provided a theoretical foundation for the analysis of fractional operator powers in Banach
and Hilbert spaces, which is fundamental for applications in differential and integral equations.

The paper [14] established the well-posedness results for a boundary value problem of fractional
parabolic equations (FPEs) with mixed conditions. The authors derived coercive stability estimates
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for the solution associated with the mixed problem and presented stable difference schemes (DSs) for
its approximate solution. They considered first and second order accurate DSs in time and first-order
accuracy in space, applying a modified Gaussian elimination method for their numerical solution.

Despite these advances, study of time-FPEs with Zaremba-type boundary conditions remains lim-
ited. In particular, the development of stable numerical methods and stability estimates for such
problems has not been fully addressed in the literature.

This paper is devoted to the study of the time-FPE with Zaremba-type (mixed Dirichlet—-Neumann)
boundary conditions:

Di'u(t,z) — ;)Z (&(2) uy(t,2)) + nu(t,z) = g(t,z), t€(0,T), ze (0,L),

u,(t,0) =0, wu(t,L)=0, te]|0,T], (1)

uw(T,z) =0, =ze€l0,L].
Here, D}’ = D% stands for the right-sided Riemann-Liouville fractional derivative (FD) of order
p € (0,1) [15]. We assume that £(z) and ¢(t,z) are smooth functions for ¢ € (0, T) and z € (0, L),
with £(z) > a > 0 and n > 0. We construct stable DSs for the approximate solution of the boundary
value problem (1) and derive coercive stability estimate for the first-order DS. Additionally, a modified

Gaussian elimination method is employed to solve both the first and second order accurate DSs for
FPEs.

1 Preliminaries

The following statements are established and are used throughout this article.

Let K be a Banach space, and let A : D(A) C K — K be a linear and unbounded operator that is
densely defined in K. A is said to be strongly PO in K if its spectrum 7n(A) lies entirely within a sector
of angle ©, with 0 < © < 7/2, symmetric w.r.t. the real axis. On the edges of this sector,

510) = {pe™® : 0 < p< oo}, $2(0) = {pe® 0 < p < oo},
and outside the sector, the resolvent (A\I — A)~! satisfies the estimate [16]

1 M
IO7 = )7 < 7
The infimum of all such angles is referred to as the spectral angle ©(A, K) of A.

In what follows, M stands for a positive constant, which may take different values in each occur-
rence. When it is necessary to indicate the dependence of this constant on certain parameters, we
write M («, 5,7, ...).

Ais a PO in K. For 0 < v < 1, we define the fractional space K, = K, (K, A) as the set of all u € K
for which the norm

Jullk, = sup A[I(A + AT ul + [lull
A>0

is finite.

Theorem 1. [13] If A and B are two commuting POs with ©(A,K) + 0(B,K) < 7, the bounded
operator (A + B)~! defined in K exists. In addition, for every v € (0,1) and every g € K, the problem
Au + Bu = g admits a unique solution u = u(g) and the next estimates hold:

[Aullk, «,B) + | Bullk, k,B) + [[Bullk, k4 < M) 9lk,x.B):
[Aullk, k) + | Bullk,k,4) + [Aullk, k) < M) 9llk, K 1)
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Theorem 2. [17] Suppose A is a PO with ©(A,K) < 7. Then, for v < %, the FP A7 is also a PO
with ©(A47,K) < T.

Theorem 3. [18] Assume A is the operator in K = C[0, T] given by (Aw)(t) = —w'(t), whose domain
isD(A) ={w e C[0,T] :w" €C[0,T], w(T) =0}. This implies that A is a PO on the space K = C[0, T].
Moreover, for every g € D(A) and every v € (0, 1), the identity

Ag(t) = D _g(t)

holds.

Theorem 4. Suppose A and B are POs with ©(A,K) < 7 and ©(B,K) < . Consequently, for
every v < %, the operator (DY + B)~! exists as a bounded operator on K. Additionally, for each g € K,

there is a unique solution u = u(g) of the equation DYu + Bu = g, and the next estimate holds:

1D ull, k,B) + [ Bullk, k,5) < M) [19llk, x,5)-
B”, the differential operator of order two, is defined by

Bru(s) =~ (€()ua() + yus) )

whose domain is D(B?) = {u : u,u,u” € C[0, L], v'(0) =0, u(L) = 0}.
For v € (0,1], let C7[0, L] be the Banach space of all continuous functions ¢ (z) on [0, L] satisfying
a Holder condition, with the norm

[¥llevio,n) = l[¥lleo,) + sup [9(z1) = 9(z2)|

71722 ’ZI - ZQ”Y ’

where C[0, L] is the Banach space consisting of continuous functions ¢(z) on [0, L], endowed with the
norm [[$lop0,0) = maxgepo.) 12|

The positivity of B* in C[0, L] has been proved. Furthermore, for any v € (0,1/2), the norms in
the spaces K, (K, B) and C?7[0, L] are equivalent.

Theorem 5. The norms in the space K, (C[0, L], B%) and the Holder space C?7[0, L] are equivalent
if v € (0,1/2).

The proof of Theorem 5 relies on the following estimates for the Green function G* of the operator
B?* defined in (2):

[ntx
G? A < M(n,a) e WT(Z_ZO), 0<zy <z
| (Z7ZO) )| = \/m 1 "+>‘(Zofz)
2V a z<zy< L,

|G (2,20, M) < M (1, a)

1 _
e 2V a (2077) z<z9<L.

Theorem 6. For the solution u(t,z) of problem (1), the following coercive SE holds:

Il ey < ) e
() lergo. < MOt )lerp

for M () that is independent of g(¢,z) when ¢t € [0, T], z € [0, L] and 0 < y < 1.

The proof of Theorem 6 relies on the positivity of the differential operator B* (see (2)), on Theorem 3
establishing the relationship between FDs and FPs of positive operators, on Theorem 2 concerning the
spectral angle of FPs, and on Theorem 4 regarding the FPs of coercively positive sums of two operators.
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2 Main results
Problem (1) is discretized in two stages as follows. Firstly, we introduce the discrete mesh
[0,L], ={2n:2n, =nh, h=L/M, 0<n<M}.
To the differential operator B* defined in (2), we associate the difference operator B} given by

, 0
Bhuh(z) = —a

(&(2)uy(2)) +nul(2), (3)
which acts in the space of grid functions u”(z) subject to the boundary conditions

DMM0) =0, WML)=0,

where D"u"(0) denotes the approximation of u, at z = 0.
Using the operator By, we consider the boundary value problem

Dyw(t,z) + Bjw"(t,2) = g"(t,2), t € (0,T), z € [0, L]y,
Wwh(T,2) =0, z€ [0, L]

which represents a finite system of ordinary fractional differential equations.
Secondly, applying the first order of approximation formula [18§]

N
1 D(r—k—p+1)u —ur—
Dty = — 1<kE<N
7 Uk F(l—u)g Mir—k+1) T - -
for
Iz 1 ! —tt,,!
DTu(tk):—m t (s —tp) Hu'(s)ds
k

and applying the first-order accurate stable DS for parabolic equations, the first-order accurate DS in
time can be formulated as

1 N T —k—p+1 ul(z) —ul | (z
_ Z ( K ) ( 1(2)

B? h — 4h
(1 —p) ~ L(r—k+1) Th + Bjug(z) = gi(2),

gI}cL(Z) = gh(tk‘az)v ly = kTa T = T/Nv 1< k < Na S [07L]h> (4)
ul(z) =0, zel0,L],

which represents the approximate solution of problem (1). In addition, employing the second-order
approximation formula for 1 < k < N — 2,

N
Dtuy =d {wlukl + wouy + waugry + Z [a(k, m)um—2 + b(k, m)um—1 + c(k, m)um]} , ()
m=k-+2
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for k=N —1,
3l-n 1 32w 1
Dfuy = d | — -
T [ 22_“1—/~L+22_“(1—M)(2—/~LJUN ’
g3 s 1
" [2“ 1—u_21“(1—u)(2—u)]uN1
P I A S s 1
i [_22‘“1—M+22‘“(1—/0(2—#)}UN’
for k=N,
11 1 1
Dfuy =d | — _
T d[ 22‘“1—u+22‘“(1—u)(2—u)}UN ’
. 1 1
2T (AR
gl 1
21— 22—
for
DEu(ty, — 7/2) ——1/T (s —tp +7/2) " H 4/ (s) ds
T F<1_/’L) te—7/2

and employing the Crank—Nicolson DS for parabolic equations, a second-order accurate DS in both ¢
and z can be formulated as

1 Z
Diuli(z) + 5B, (uk(2) + uf_1(2)) = gh(2),
9(z) = g"(ty —7/2,2), tpy=Fkr, T=T/N, 1<k<N, z€l0,L], (6)

UR}(Z) = 07 z € [OaL}h

which represents an approximation for the solution of problem (1).
In (5), it is denoted that

_ I T B S S
=ty W1=-9=wiy T 2 ipea,
_ 3=+ 1 32n 1 32—+ 1 32—k 1
W2 S g Ty (mpeee W3 T TR T e mpea

22 I-p —p)(2—p)’ © (1-p)(2—p)’
m—k m—k m—k
c(k,m) = _q12(—2u) o qg(l—u b (1quﬁ)(2—)u)'

We note that all computations concerning the problem (6) are conducted for T = 1.
Now, consider the discrete problem

Biu" + Ml = g", (7)

in the case £(z) = 1.
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Lemma 1. Assume A > 0. Then, equation (7) admits a unique solution, which is given by the
formula

M
M-1
= Bi+ )" =S > Gl m A+ mgihp (8)
J=1 0

where
h(R" — R2M—n)(Rj _ RQM—j) h(Rln—jHl _ R2M—n—j+1)
1RO —-RY) —R? ’

forl1<j<M-landl1<n<M

G(j,mA+n) =

1

h h?
S — — _ 2
o ) 2(>\+n)+\/4(/\+77) + (A + 7).

Here, G(j,n; A + 1) is said to be the Green’s function of the equation (7), for which we derive the

next formula
-1

ZG],n)\—i-??h
7j=1

1 1 RM-n 4 RMin—t

9
A+n A+n 14+ R ©)

To demonstrate positivity of B} in the Banach space Cj,, we first require the next supplementary
lemma.

Lemma 2. The estimates

h
\5|2max{2|)\+7]|,\/\)\+77\}, (10)

<1, | < g (11)

1
<
< 14+ /|A+ n|hcos(0)

are satisfied.

Theorem 7. (M + B%)~! defined by (8) holds the next estimate

M(8,n)

M + Byt <
”( + h) Hch_>ch = 1+ ‘)\’ y

(12)

for every A lying in the set {)\ dlarg A\ <60,0<0 < g}

Proof. Firstly, we consider the operator Bj defined by formula (3) for the case {(z) = 1. If we set
n =0, we get

2 2M—2 M— 1
up = MR (1~ R o+ L — R*M=) g
(1 +R2M—1) (1 _ R) (1 +R2M 1 j:2 J
Then it follows that
2 R 2
Juol < 202 |25 lon] + 2 " (IRF +IRPY ) gy < 202 g" e, {] e |+ () } (13)

Now, we estimate |u,| for 1 < n < M — 1. Applying the triangle inequality in the formula (8), we

achieve
2h2 M-—1 2 M-—1

. h )
1 —
< g 2 2RI el gy D2 2 1R gl
J=1 j=1

||
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If we compute the geometric series, we obtain

Rl \*> 4 R 1
ol < 2h2(|g" | . 14
Then using the estimate (11), we arrive at
B\ 1
< . 15
(1—\R[ ~ |[A+n|h?cos? 0 (15)

In addition, we have that
IAN+n| = |(|\cos@ +n)+i|Asind| > (|| +n) cosb.

Therefore, we achieve

1
1 < ncos O < M(eun)

. 16
el STHIN S T4 (16)
Using the estimates (15) and (16), we deduce
2 1
< |R| > 12 < cos? 6 < M(ean) (17)
1—|R| IX+n| = 14+ A
By the estimates (10), (16) and the definition of R, we have
h 2 M
1-R 0] = (A +n] = 1+])

As a result of (13), (14), (17) and (18), we prove that

M(0,n)
1+ |A

1" le, < 19" le,

Hence, we obtained the estimate (12) when £(z) = 1. Additionally, assuming that A > 0 is sufficiently
large, we employ the fixed-point theorem to derive analogous results for the Green’s function (8),
thereby completing the proof. O

Theorem 8. Suppose that A >0 and 0 < v < % The norms in the spaces K, (Cp, B}) and Civ are
equivalent uniformly in h for 0 < h < hyg.

Proof. Tt follows from (8) and (9) that

(AVB,ZL(B,?L ) gh>

n

M—-1
77)\’Y )\’Y+1 RM—n RM+n—1 . )
- - o+ NS GG A+ 1) (90 — g5)h
)\+ng A+1n 14+ R2M-1 g P (J;m ) (gn — 95)

We apply the triangle inequality to obtain the next estimate

‘ ()C/B,ZL(B,ZL + AI)_lgh)n‘

_ — M-1
Ny XL RIM T 4 RM A 1 .
S ‘gn|+ oIM —1 ’gn‘+)\7 Z |G(]>n7)\+77)"gn_gj|h
A+n A+7 1+ R ] =
M—-1
n\Y A+ A+ e ) 9 9
SVaan Ty M0 e Z; RV (n = P g g8 < M) llg"lIg)
]:
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for A > 0 and z € [0, L]. Thus, we conclude that g" € K, (Cp, B?) and
19" I (cn. 2) < M(n)llg" &)

Now, we prove the reverse inequality. We have the identity for a PO B/ as follows:

Gn = / (B + M) 7' B (BE + M)t g,d\

0o M—1
/ ZG;,nAJrn)Bh(BthM) gj hdA.

Then we derive that
oo M—1
Gn = Gnir = / AT (GG A+ ) = Glan+ 1 A+ ) NVBE (Bf, + M)~ g hd),
0 -
7j=1

from which it follows

M-1

lgn — gn+rll < /0 AT GG s A+ ) — GG n+ s A +n)| hdAlg" k. c,.57)-
j=1
If we denote that
oo M—1
JIh = 1/ AT Z |IG(j,m; A+ 1) — G(G,n+r; X+ n)| hdX
|’rh"7 0 J:1 9 ) ) b )
then we arrive at || I
9In — Gn+r h
AP < I llg" Ik, (cn,B2)-

Based on the Lemma 2, we get the next estimate

”gn — gn+rH < M
|rh|Y “y(1-2

h
] 19" Ik, coyz)y T<n<n4r<M-1

That is, we deduce
e L
T oy(l—279) TR

This completes the proof for the case {(z) = 1. Now, suppose that £(z) is a continuous function, with
z,70 € [0, 1] being fixed points. Since

! <M

Ch—>Ch - ’

|(B: = B2y (B

and, moreover, the following formula holds:
B (Bi+ M)~ " = B (B + M) g
B+ AD T (B - ByY) (BiY) T By (B + M) g
we conclude that

v h 2
AN'Bj (B, + M)~ ‘ < 19"k, .5 w0y + MiA H (Bh + M)~ Hch—wh 197k ¢, B70)-
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Therefore,

-1
X'B (B + M) g < M lg* . ¢, 50

Thus, we obtain

9" k. o) < M Nlg" I, e, 570

which completes the proof of this theorem. O

N
Theorem 9. [18] Suppose A is an operator in K, = C[a, b], that is given by A w™ = {—M}l
with wy = 0. Then, the operator A, is positive in K, and the following relation holds:

N Pm—k—y+1) "
(m — v Gm — Gm—1
AlgT = E .
a4 { (1—~ — 'm-—k+1) hY }1

In addition, the fractional difference derivative is defined as follows:

NF k +1) gm "
m Y — 9m—1

DYg" = .
79 { 1—~ Zkrm—kﬂ) B }1

Thus, we arrive at the next theorem.

N
Theorem 10. Suppose A, is an operator in K; = C|a, b]; that is given by A,w™ = {—%}1 ,

whose domain is
Wk — Wg—1

D(A;) = {wT : e Ky, wy = O} .

T

Then the operator A; is positive in K., and we have
Alg" = Dlg"

for all g7 (t) € D(A;).
Hence, we deduce the next result regarding the coercive stability of the DS (6).

Theorem 11. Let 7 and h be sufficiently small positive numbers, and let 0 < v < 1. Then, the
solution of the DS (6) satisfies the coercive stability estimate

M—1
— 2u + uk
n+1 n—1
<M
1I§I}cagXN H { } 0Ll () 1r<r}€a<XNH9kHCW[O Llps

n=1

where M () is independent of 7, h, and gli’ for 1<k <N.

The proof of Theorem 11 is based on the positivity of the difference space operator B} defined in the
formula (3), on Theorem 8 concerning the structure of the fractional space E.(Ch, B}), on Theorem 3
regarding the relationship between FDs and FPs of positive operators, on Theorem 2 regarding the
spectral angle of FPs of POs, and on Theorem 4 addressing the FPs of coercively positive sums of two
operators.
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8 Numerical illustrations

For the numerical illustrations, we present the following problem:

2u(t,z
Diu(t,z) — 88(;2’) +u(t,z) = g(t,2),
2(1 — )2+ Z 72 (1 —t)?
g(t,z) = TG-a cos? (?) + — cos(7z)
+ (1 —t)%cos? (%) ,
te(0,1), ze(0,1), (19)

u(l,z) =0, =ze€]l0,1],
ug(t,0) = u(t,1) =0, tel0,1]
which represents a one-dimensional FPEs with 0 < p < 1.
Problem (19) has the exact solution u(t,z) = (1 — ¢)?cos® (%2). Observe that the solution is

independent of p, whereas g(t,z) is dependent explicitly on p.
Utilizing the DS (4) for the estimate solution of (19), we arrive at

N _
1 3 F(m—k—ﬂ)uﬁ—unm1_“ﬁ+1—2“§+“ﬁ—1+uk:¢k
(11— p) T'(m —k) TH h? v
m=k-+1

O = g(tp,zn), to=kr, 0<kE<N-1, Nr=1,
zn=nh, 1<n<M-1, Mh=1,
uﬁf =0, 0<n<M,
M=k, uk, =0, 0<E<N.
The resulting system of equations can be expressed in matrix form

AUp+1 + BU, +CUp—y = D, 1<n< M —1,

_ i (20)
Up—Uy =0, Uy =0,
where
a, 0 O 0O 0 O 1 0 0 0 O
0 a, O 0O 0 O 1 0 00
0 0 ap 0O 0 O 0 1 0 0 O
A=C = S D= - - . . . . 7
0 0 0 - a 0 0 000 -100
0 0 0 - 0 an 0 00 0 10
o 0 0 -0 00 (N+1)x(N+1) 000000 (N+1)x(N+1)
bir b2 biz - bin—1 bi,N b1, N1
0 ba2 bz - ban—1 ba N ba N4+1
0 0 bz - b3n-1 b3, N b3, N+1
B: . . . . ,
0 0 0 - by—iN—1 bNoinN DN—1N41
o o 0 - 0 bn N bn N1
0O 0 0 - 0 0 bN+1,N+1 (N+1)x (N+1)
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i Up
5 Ug
n Up
¢n: . 7Up: . ,pE{n—l,n,n—Fl}’
N—2 N2
A P
¢N—1 UN_l
nN (]}N
" (N+1)x(1) » (N+1)x (1)
0 1<j<i—1,
o+ 1+ g j=1i,
r2—up)-T(1—pup) .
bij = W) ] =1+ 17
1 D(j—itl-p)  D(i—i—p) , ‘
T(I—p)rH ( F(j—z’+1)u T TG ) , 1+2<j<N,
D(N—it+1—p) .
T TI—mT(N—=i 17 j=N+1

fort=1,2,...,N — 2, and

1 1 2 F2—p —I1—mp)
an p2 ON-LN-1= + 1+ p20 UN-LN T(1— ) )

T2 - p) 1 2 1

by— = = —+1+-—=, b =——, b =1
N—1,N+1 T(1— p)rt’ NN = 4 + 1+ p20 ONN+1 —n ON+LN+1
and
—kT)2— 2( mnh
¢fL _ 20 kT)F(;f)S (=5") + %(1 — k7)%cos(mnh) + (1 — k7)? cosz(—”gh) .

To solve the problem (20), the procedure of modified Gaussian elimination method is utilized. We
seek the solution of the matrix equation in the following form:

Uj:aj—lUj—l"’_ﬁj—h j:1727"')M_17 UOZ(I—O[())il,BO,

where a;’s are (N + 1) x (INV + 1) square matrices and §;’s are (N + 1) x 1 column matrices defined
forj=M-1,M—-2,---,1 by
Qj_1 = — (B + AO&j)il C,

Bi—1 = (B+ Aaj) ' (Do; — AB;).

Here, aps—1 denotes the zero matrix (N +1) x (N +1), and Sar—1 denotes the zero matrix (N +1) x 1.

Furthermore, by utilizing the DS (6), we obtain a second-order accurate DS in both ¢ and z.
Specifically, the Crank-Nicolson scheme for parabolic equations can be employed to represent a second-
order accurate DS with respect to ¢t and z

! ]
5 bl = ok,

k k k k—1 k—1 k—1
1 [upyq — 2uy +up 4 (O 2uy "+ u,
TN 2

k
Dy, — 5 h2 12

¢Z:g(tkigazn)7 tk:k7—7 Zn:'n/h7 NT:]_’ Mh:]_’
1<k<N, 1<n<M-1,

U,JPLVZO, OSTLgM,
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3uf —4uf +ub =0, uh, =0, 0<Ek<N,
where D¥u” is defined by (5). This yields the system of equations in matrix form

AUn+1+BUn+CUn—1 =D¢p, 1<n<M-—1,

; (21)
3Ug—4U1 +Us =0, Uy =0,
where
a, a, 0O 0O 0 O 1 00 0 0 0
0 an, ap 0O 0 O 010 0 0 O
0 0 agm 0O 0 O 0 1 0 0 O
A == C — . s D = s
0O 0 O an, a, 0 0 00 1 0
0O 0 O 0 an, ap 0 0 O 1 0
0 0 0 0 0 0 (N+1)x(N+1) 000000 (N41)x (N+1)
bin b2 biz - bin—1 bi,n bi,N+1
0 b bz - ban-—1 ba,N ba, N 11
0 0 bz - b3n-1 b3 N b3 N1
B— ) ) . ) :
0 0 0 - by—in-1 NN DN—1N41
o 0 0 - 0 bn,N bN,N+1
o 0 0 - 0 0 ON+1.N+1 (N+1)x (N+1)
% ’
; o
n Up
¢n: ' aUp: : 7p€{n717nan+1}a
¢nN72 Ué\f72
N—-1 UN—l
N PN
¢n (N+1)x(1) UP (N+1)x(1)
d.wi+ 75 + 3, j =1,

d(a(i,i+2) +ws) + 75 + 3, j=i+1,
d(a(i,i+3) +b(i,i+2) +ws), j=i+2,
d(a(i,j+1)+b(,§) +ecli,j—1)), i+3<j<N-1,
d(b(i, N) + (i, N — 1)), j=N

d.c(i, N), j=N+1
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fori=1,2,...,N —4, and

L 11

In = =59 bv-gn—g=dwit 5+,

1 1

by-3 -2 =d(a(N =3, N —1) +wa) + o5 + 7,

bN_37N_1:d( (N—3 N)+b(N—3,N—1)—|—w3),

beB,N = d(b(N 3, N) +C(N*3,N* 1)), bN73,N+1 =d. C(N*3,N),
1 1 1
by_ 2N— Q—dwl+h2 5, bn_ 2,N— 1—d(a( —2,N)+w2)+ﬁ+§,
beQ,N = d(b( -2 N) +w3), bN,Q,N+1 =d. C(N— 2,N),
b S R S S . PR
N=LN=1 = 2 nl—p  2Zr(1-pm2—p)) K2
b J 3l=r 1 32 1 i+l
NN 2-n 1—p 2lm (1—u)(2 W) h2
, S
N—-1,N+1 — (_22_,“1_ 22 “(1— )
1 1 1
bnN-1=d (_22—u - + 5o i )
vy —d (] tog+s
MY\ 21— 21*“(1—10(2— M) 2’
3 1 1
byni1=d (—22# T + 2 (1= ) *, byiinsr =1
and
—kT+I)2-H cosg2( Tnh
oF = 20—k +%237:) (3 ) %(1—k7’+ ) cos(mnh) + (1 — k7 + 5)2 cos? (™2L) .

To solve the difference problem (21), we use the previous algorithm with

Uo = (31 — 4ag + ar1ag) 1 (41 — o) Bo — B1)-

By utilizing the DSs (4) and (6) for the approximate solution of (19), we established the first and
the second order accurate DSs. Computational results indicate that the Crank-Nicolson DS exhibits
higher accuracy than the first-order scheme. Moreover, all numerical outcomeb are independent of the

choice of p € (0,1). To illustrate, Tables 1 and 2 present the results for y = § and p = respectlvely,
for N = M with values 10, 20, 40, 80, 160.
Table 1
Analysis of errors of first-order and Crank-Nicolson DSs for u=1/2
Method N=M=10 | N=M=20 | N=M=40 | N=M=80 | N=M=160
First-order DS 0.1394 0.0676 0.0333 0.0165 0.0082
Crank-Nicolson DS | 0.004502 0.000496 0.000111 0.000027 0.000008
Table 2

Analysis of errors of first-order and Crank-Nicolson DSs for = 2/3

Method N=M=10 | N=M=20 | N=M=40 | N=M=80 | N=M=160
First-order DS 0.1320 0.0635 0.0311 0.0154 0.0077
Crank-Nicolson DS | 0.004611 0.000468 0.000107 | 0.000026 0.000007
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Conclusion

This study established coercive stability estimates for a FPE with Zaremba-type boundary condi-
tions. First- and second-order time-accurate, as well as first-order space-accurate, DSs were analyzed,
and their numerical implementation was carried out using a modified Gaussian elimination method.
This approach further enables the construction of higher-order schemes in z.

In the future, it would be of interest to investigate alternative definitions of FDs beyond the
Riemann—Liouville type, in order to determine if comparable effects arise. Another promising direction
of research is the study of various boundary value problems involving nonlocal conditions [19].
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On integro-differential equations with the highest-order derivative in
the integral term
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3M. Auezov South Kazakhstan University, Shymkent, Kazakhstan
(E-mail: assanova@math.kz, mukashmal983Q@gmail.com, sabalahova@mail.ru, tokmurzinzh@gmail.com)

In this article, a two-point boundary value problem for an integro-differential equation in which the highest-
order derivatives appear in the integral term is considered. The Dzhumabaev parametrization method is
applied to solve the problem. The original problem is reduced to an equivalent problem for an integro-
differential equation with parameters. The resulting problem includes an integro-differential equation with
parameters, an initial condition, and an additional relation. Conditions for the existence and uniqueness of
a solution to the integro-differential equation with parameters are established in terms of the coefficients
and kernels of the equation, as well as the boundary functions. An explicit representation of the solution
in terms of the parameters is constructed. The unique solvability of the original two-point boundary value
problem is established in terms of the initial data. A special case of the integro-differential equation with
the highest-order derivative appearing in the integral term, subject to two-point boundary conditions, is
also investigated. The Dzhumabaev parametrization method is used to solve the problem. An explicit form
of the solution is obtained.

Keywords: integro-differential equations, highest-order derivative in the integral term, two-point condi-
tion, continuous coefficients, Dzhumabaev parametrization method, parametrized problem, functional term,
existence and uniqueness, explicit solution.
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Introduction

We consider a two-point boundary value problem for the integro-differential equation with higher-
order derivatives in the integral term

Aq(2)2 (2) + Ap(2)2(2) = F(x)+
1
+ /{Kg(x)Lo(s)z”(s) + K1 (z)L1(s)2'(s) + Kg(a;)Lg(s)z(s)}ds, xz €[0,1], (1)
0

Bz(0) + Cz(1) = d, 2)

where z(z) is the unknown function; the functions Ag(z), Ai(x), and F(z) are continuous on [0, 1];
the functions Kj(x), j = 0,1,2 are continuous on [0, 1]; the functions L;(s) and Lo(s) are continuous
on [0,1]; Lo(s) is continuously differentiable on [0, 1]; and B, C, and d are constants.

Let C([0,1],R) denote the space of real-valued continuous functions on [0, 1], equipped with the

norm ||z = Imax ||Z\T)]|]|.
lello = max [|=(x)]|
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A function z(x) € C([0, 1],R) is said to be a solution of the two-point problem (1)—(2) if:
1) z(x) possesses derivatives 2/(x) and 2”(z) at each point z € [0,1];

2) z(z) satisfies the integro-differential equation (1) for all x € [0, 1];

3) z(x) satisfies the boundary condition (2) at the points z = 0 and = = 1.

The necessity of mathematical modeling of processes involving singularities and small parameters
has stimulated the development of the theory of integro-differential equations with different derivative
orders in their differential and integral parts [1,2]. A substantial subclass of such equations consists of
first-order integro-differential equations in which higher-order derivatives appear in the integral term.

The existence and uniqueness of solutions to initial value problems for integro-differential equations
of various orders, as well as their asymptotic behavior and stability, have been extensively investigated
(see the references therein). Integro-differential equations with highest-order derivatives in the integral
part were studied in [3-5]. The works [6-8] were devoted to investigate an important class of such
equations.

It should be emphasized that integro-differential equations with highest-order derivatives in the
integral part are particularly effective for modeling processes with aftereffect phenomena, as well as
biological and medical systems involving memory.

If the coefficients Ag(x), A1(x), the right-hand side F'(z), and the kernels K;(x), j = 0,1,2, are
continuously differentiable on [0, 1], then equation (1), after differentiation of both sides with respect
to z, can be reduced to an integro-differential equation of neutral or Fredholm type. In that case, the
order of the derivative in the integral term becomes equal to or lower than that in the differential part.
Numerous works have been devoted to solvability issues in this setting.

More interesting and technically challenging are the cases where the coefficients Ag(x), Ai(x), the
function F'(x), and the kernels K;(x), j = 0,1,2, are only continuous on [0, 1].

The present paper is devoted precisely to this situation. We investigate the solvability of a two-
point boundary value problem for an integro-differential equation in which the integral term contains
derivatives of higher order than those appearing in the differential part.

New approaches to solving boundary value problems for systems of integro-differential equations,
as well as for loaded differential equations, were proposed in [9-11]. In the works of Dzhumabaev
[12-14], coefficient criteria for the unique solvability of boundary value problems for Fredholm systems
of integro-differential equations were established. Significant results were also obtained for systems
of first-order Fredholm nonlinear integro-differential equations in [15]. Problems with parameters for
Fredholm systems of integro-differential equations were investigated in [16,17|. In the works [16,17],
also numerical algorithms were proposed, and analysis were carried out for integro-differential systems
with integral conditions [18].

In the works of Dzhumabaev [9-11], systems of first-order Fredholm integro-differential equations
with two-point conditions for various types of integral kernels were investigated.

The integro-differential equation considered in this paper cannot be reduced to a system of first-
order integro-differential equations for two reasons. First, the order of the derivative in the differential
part cannot be increased to second order, since the coefficients of the differential part, A;(z), Ao(z),
and the right-hand side F'(x) are only continuous functions on the interval [0,1]. Second, integro-
differential equation (1) cannot be differentiated twice with respect to x.

Thus, we cannot increase the order of the derivative in the differential part to second order. This
class of integro-differential equations requires special study and the development of methods for solving
boundary value problems for such equations.

In this paper, we study the solvability of the first-order integro-differential equation with highest-
order derivatives appearing in the integral part (1)—(2).
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1 Scheme of the Parametrization Method and Equivalent Problem

To solve the two-point boundary value problem (1)—(2), we apply the Dzhumabaev parametrization
method [19].

Let A = 2(0). Introducing a new function z(z), we perform the change of variables in problem
(1)—(2) given by

z(z) = z(x) + A, x € [0,1].

As a result, we obtain an equivalent problem for an integro-differential equation with a parameter

1
Ay (2)Z (x) = —Ap(2)Z(x) — Ao(x)\ + /Kg(x)Lg(s)ds)\ + F(x)+
0

[B+ C)A + CZ(1) = d. (5)

A pair (Z(x), ) is said to be a solution of the problem for the integro-differential equation with
parameter (3)—(5) if:

1) Z(x) possesses derivatives 2'(x) and z”(z) at each point x € [0, 1];

2) Z(x) and X satisfy the integro-differential equation (3) for all x € [0, 1];

3) the initial condition (4) is satisfied by z(x) at the point x = 0;

4) condition (5) is satisfied by z(z) and A at the point x = 1.

For a fixed value of \, equation (3) together with condition (4) constitutes a Cauchy problem for the
integro-differential equation with parameter. The parameter \ is then determined from relation (5).

Next, we describe the construction of a solution to the Cauchy problem for the integro-differential
equation with parameter (3), (4).

First, we introduce the following notation

0/1L0 Z"(s)ds, 01 0/1L1(s)2'4(s)ds, 0 0/1L2(S)5(5)ds.

Let Aj(x) # 0 for all = € [0,1] and

/ N Ag(s)ds,  x e [0,1].
0
The solution to the Cauchy problem for the integro-differential equation with parameter (3), (4) can
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be represented in the following form:

Z(z) = @ [ e [A ()] F(s)ds—
/

1
— ea(az) /e“(s) [Al(s)]fle ds)\—i—e /6 1K2 /L2 81 dslds)\—i—
0
/ e )" Ko (s)dsby + e / e O [Ay ()] K (s)dsb +
0 0

T

+ €@ / e "O[Ai(s)] Ka(s)dsha,  x €[0,1]. (6)
0

Let

T

1
L= [ Ly(s1)ds, Uz, Z) = e [ e749[A(s)] 71 Z(s)ds, x € [0,1],
/ /

where Z(z) is an arbitrary function, continuous on [0, 1].
Next, representation (6) can be rewritten in the following form:

E(x) = U(.T}, F) - U(x, Ao)A—I—U(x, Kg)fz/\—i-U(l', Ko)@o—i—U(x, K1)91 —i—U(.T}, KQ)QQ, S [0, 1]. (7)

Introduce the notations
1 1 1
Di(F) = / LU, F)de,  Di(Ao) = / L{OU(E, Ap)de, Di(Kj) = / Li©)U(€, K ),
0 0 0

i=1,2 j=0,1,2.
Replacing x by &, multiplying both sides of (7) by L1(§) and La(€), and then integrating over the
interval [0, 1], we obtain two equations for §; and 6s:

01 = D1(F) — D1(Ag)A + D1 (K2) L)\ + Dy (K)o + D1(K1)0; + D1 (K2)02, (8)

0y = DQ(F) — DQ(A())/\ + DQ(KQ)E/\ + DQ(K())@() + D2<K1)91 + DQ(KQ)HQ. (9)
Suppose that & = 1 — Da(K3) # 0. Then equation (9) uniquely determines 6so:

Oy = — By  Dy(Ag)A + @5t Do(Ka) LA + &5 Do (K)o + @5 ' Do(K1)0; + &5  Do(F). (10)

Substituting the expression for s into (8), we derive

1—Dl(Kl)—Dl(KQ)éngQ(KI)} 0, = [DI(KQ)E—Dl(AO)+D2(K2)<1>2—1[D2(K2)E—DQ(AO)] A

+ [Dl(Ko) + DQ(KQ)cb;lDQ(KO)] 0o + D1(F) + D1 (K2)®5 ' Do(F). (11)

Suppose that ®; = 1— D1(K7) — Dl(Kg)CDQ_lDQ(Kl) # 0. Then equation (11) uniquely determines 6;:

01 = Ui\ + Vi6y + Gy, (12)
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where Up = @ [Dl(KQ)E — D1(Ag) + Da(K2)®5 ' [Da(F) L — DQ(AO)]],
V, = o [Dl(Ko) + DQ(KQ)éngQ(KO)}, G1 = 7LDy (F) + 71Dy (Ky) D5 L Dy(F).
Thus, we have expressed #; in terms of A and 6.
Substituting the obtained expression for #; into (10), we obtain

Oy = Us X + Valby + G, (13)

where Up = @;l{Dz(IQ)E — Dy(Ag) + Do(Fy) D7 [Dl(Kz)i — Dy (Ag)+
+Ds(K2)®; ' [Da(Ks) L — D2(Ao)]} }
Vo = {@;11)2(1(0) + Dy LDy () Dy ! [Dl(Ko) + DQ(KQ)@;DQ(KO)} }

Gy = ®3 ' Da(F) + @5 Dy(K1) [@7 D1 (F) + @7 Dy (K2)®5 ' D(F)]
Consequently, 1 and 0y are represented in terms of A and 6.
We now proceed to consider

By integrating the integral in this expression by parts, we obtain

1 1
/ Lo()2"(s)ds = Lo(1)Z'(1) — Lo(0)Z'(0) — / Lh ()7 (s)ds.
0 0
We have .
B0 = Lo(1)7(1) — Lo(0)Z(0) — / L(5)7(5)ds.
0

1
Using (3), (4) and (7), we determine z'(1), 2’(0) and [ L{(s)z'(s)ds :
0

=~

7 (1) = —[A1 (1)) Ag(1)Z(1) — [Ar(1)] " Ao (DA + [Ar (1)] ' Ko (1) LA + [Ay (1)) F(1)+
+ [A1 ()] Ko (1)8g + [A (D] 1K (1)01 + [A1(1)]1K2(1)8,, (14)

Z(0) = —[A1(0)] " Ao (0)A + [A1(0)] ' K2(0) LA + [A1(0)] ' F(0)+

+[A1(0)] 7" Ko(0)bo + [A1(0)] T K1(0)6:1 + [A1(0)] T K2(0)62, (15)

1 1
/L{)(s)?’(s)ds =— / L6(S)[A1(S)]ile(S)z(S)dS + [El(KQ)f/ — E1(Ag)] A+
0

+ El(F) + E1(Ko)bo + Ey (K1)91 + El(KQ)HQ, (16)

where

Ei(40) = [ (o)) Ao(s)ds, E(F) = [ Ly(s)A(s)] Fls)ds,
0 0
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1
By (K;) = / Ly(s)[An(s)) K (s)ds,  §=0,1,2.
0

We find

1
/ L (5)[Av(5)) " Ao(s)3(s)ds = Ba(F) + Ea(Ka)LA — Ea(Ao)A+
0

+ Es(Ko)0o + Eo(K1)0h + E2(K2)b2, (17)

where

1 1
Es(F) = / L (s)[Ar(s)) " Ao()U (s, F)ds, Es(Ao) = / L) (5)[A1 ()]~ Ao(s)U (s, Ao)ds,
0 0

1
Ba(k)) = [ Lfs)la(o))  Aa(s)U (s, K s, 5= 01,2
0

We also find
Z1) =U(1,F) = U1, A))A + U(1, Ko) LA + U(1, Ko)0 + U(1, K1)61 + U(1, K2)6a. (18)
Next, we replace Z(1) in (14) with the expression given in (18):
7(1) = {Al( ITHE(L) = [A (D)) Ao (WU (L, F)+
+ { )7 Ao (1)U (1, Ag) — [A1(1)] 7T Ao(1)U (1, Ko) L — [A1(1)] " Ag(1) + [A1(1)]*1K2(1)i}A+
{[Al(l)]‘lKo(l) - [Al(l)]‘le(l)U(LKo)}90+
+ { A K (1) — [ ()] A (U (1, K) Jor+
+ {[Al(l)]_lKg(l) - [Al(l)]_le(l)U(l,Kg)}ﬂz. (19)

Finally, using (19), (15) and (16), (17), we find an expression for 6p:

0o = W(F) + [W(K2)L — W(Ao)]A + W (K)o + W (K1)01 + W (K2)0s, (20)

W(F) = Lo(D[Ai(D] 7 F(1) = [4(1)] 7 Ao(DU(L, F) = Lo(0) [41(0)]F(0) + Ba(F) - By (),
W (4) = Lo(W){ [ (1] A1)~ [41 (1] AU (L, Ao>}fL (0)[A1(0))~" Ao(0) + Ex(Ao) — Ex (),
W (Ko) = Lo(W){ [A1 (1)) Ko (1)=[As(1)] " A (U (L, Ko) }~Lo(0)[A1 (0)) " Ko(0)+ B (Ko) — B (Ko),
W) = Lo(D{ 141 ()] 7 K () ~[Ar (D] Ap(DU (L, K1) = Lo(0) [ A1 (0)] " K1 (0)+ B ()~ B (K),
W () = Lo(1){ [A1 (1)) Ko (1)~ [A1 (1)] 7 A (1)U (1, Kz2) b~ Lo(0)[ A1 (0)] ™ Ko (0)+ Ea(K) — B (Ka).

Substituting the expression (18) for z(1) into condition (5), we obtain

[B+CIAN+C[U(1, K2)L—U(1, Ag)]A+CU(1, Ko)0o+CU (1, K1)0; +CU (1, K9)fy = d—CU(1, F). (21)
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Using the expressions (12) and (13), and substituting them into (20), we have
{1 —W(Ky) — W(K1)Vi — W(KQ)VQ}QO -
= {W(Ko)L = W (Ao) + W(EN)UL + W (K2)Us b+ W (F) + W (K)Gy + W (K2) G (22)
Let Q1 =1—W(Kp) — W(K;)Vi — W(K2)V, and assume that Q1 # 0.

From (22), we obtain
0y = [Ql]—l{W(Kg)E — W(Ag) + W (K1)U; + W(KQ)UQ}M
+ (@ WF) + W(K1)Gy + W(KR)Ga ). (28)
Substituting the expression (23) for 6 into (12) and (13), we get
01 = Ui\ +VA[QU ™ { W (K2) L — W (Ao) + W(K1)Us + W (Ko)Us bAt

+ G+ [Ql}_l{W(F) +W(K)Gy + W(K2>G2}, (24)

02 = UsA+ ValQu ™ { W (Ka2) L — W (Ag) + W (K1)Us + W (Kz)Us fA+
+ G+ [ W(F) + W(K)Gy + W(ER)Ga . (25)
Using the values of 6, 01, and 6, found from (23)—(25), and substituting them into (21), we have

{B +C+ClUL, Ko)L — UL, Ag) + UL, K1)Uy + U(1, K2)Us]+

+C[U(1, Ko) + U(1, K1)V} + U(1,K2)V2][Q1]—1{W(K2)E — W (Ag) + W (KU, + W(KQ)UQ}}/\ —
=d—CU(1,F)—CU(1,K,)G1 — CU(1, K3)Gy—
— ClUQ, Ko) + UL, Ky) + U(1, KQ)][erl{W(F) +W(K)G + W(KQ)GQ}. (26)
Let

Qs = B+ C + ClU(L, Ko)I — U(1, Ag) + U(1, K1)Us + U(1, K2)Us] +
+ClU(1, Ko) + U(1, K1)V1 + U(LK2)V2HQ1]_1{W(K2)E — W(Ao) + W(K1)Ur + W(Kz)U2}

and assume that Q2 # 0.
It then follows from (26) that A is uniquely determined:

A= [Q2]—1{d — CUQ,F) - CU(L, K1)Gy — CU(1, KQ)GQ}—
— [Qu) 7' CIU (1, Ko) + UL, K) + U (LK) { W(F) + W (K )Gy + W(K2)Ga . (27)
We have
00 = Q1] { W (K2 L — W (Ao) + W (K1) + W(KQ)UQ}[QQ]l{d — CU(1,F)-
—CU(1,K)Gy — CU(1, K)Gy — CIU(1, Ko) + U(1, K1) + U(1, K2)][Q1] " x
X {W(F) +W(KDGh + W(K2)G2}} + [Qﬂ‘l{W(F) +W(KDGh + W(KQ)GQ}. (28)

Finally, using the expression for A in (27) and for y in (28), we find an explicit forms for §; and 65.
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2 Main Results

Based on the above, the following statement can be formulated.

Theorem 1. Assume that

a) the functions Ag(z), Ai(x), and F(z) are continuous on [0, 1]; A;(z) # 0 for all z € [0, 1];

b) the functions Kj(z), j = 0,1, 2 are continuous on [0, 1], Li(s) and La(s) are continuous on [0, 1];
Lo(s) is continuously dlfferentlable on [0,1];

¢) B, C and d are constants;

d) ®y=1— Dy(Ky) #0 and &y = 1 — Dy (Ky) — Dy (K2)®5 Dy (Ky) # 0;

e) Ql =1-W(Ko) — W(K1)Vi — W(K2)V2 # 0;

) Q=B+ C+C[U1,Ky)L—U(1,A0) + U1, K1)U1 + U(1, K2)Us]+

+C[U(1, Ko)+U(L, K1)V +U(1, KQ)VQ][Ql]*l{W(KQ)i—W(A0)+W(K1)U1 +W(K2)U2} £0

where
X

a(x) = —/[Al(s)]lAg(s)ds, zel0,1); L= /Lg(s)ds
0

Di(Z) =

[e=]
= o

L(OU(E 2)de, Ulw,2) = e [ o0 (s)) Z(s)dss i = 1.2
0

W(Z) = Lo(1 >{[A1<1>rlz< ) = [Au(D)] M AU (L, >} Lo(0)[A1(0)] 1 Z(0) + Ea(Z) — Ex(2),
Vi = 7! Dy(Ko) + Da(K2)®3 ' Da(Ko)]
Va = { @3 Dy(Ko) + 3" Da(K1)®; ! [ Dy (Ko) + Da(K2)®; " Da(Ko)] |,
Ur = @7 | Di(K2) L — Di(Ao) + Da(K2)®3 [Da(K2) L — Da(Ao)]
Uy = @ {D (K2)L — Ds(Ag) +D2(K1)<I>;1[D1(K2)I;—DI(A0)+

+Da(K2) @3 [Da(K2) L = Da(Ao)]] |

1
1
E\(Z) = /La(s)[Al(s)]lZ(s)ds, Ey(Z) = bfLE)(S)[Al(s)]_lAO(S)U(S,Z)ds, Z is Ag or Kj,
0

i=0,1,2.
Then problem for integro-differential equation with parameter (3)—(5) has a unique solution.

Proof. Consider problem (3)—(5).
Using assumptions a)-f) and notations, we construct A*, 6, 67 and 65:

- [Qg]_l{d _CU(1,F) - CU(1, K\)G1 — CU(1, KZ)GQ}—
— Q) 'CIU(1, Ko) + U(1, K1) + U(1, KQ)][Ql}il{W(F) +W(K1)G1 + W(K2)G2}, (29)

65— Q1 {W ()L W (o) + W (KU + W () } @2l - CU1 )~
— CU(1, K1)G1 — CU(1, K2)Go — C[U(1, Ko) + U(1, K1) + U(1, K3)][Q1)

X {W(F) Y W(K)G + W(KQ)GQ}} n [Qﬂ‘l{W(F) Y W(K)G + W(KQ)GQ}, (30)

GT = U1\ + ‘/198 + G1, (31)
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0; = U \" + VQQS + G, (32)

where Gy = @ Dy (F) + ®, ' D1(K2)®; ' Dy(F),
G2 = ®; ' Da(F) + @3 ' D2(K1) [@7 ' Di(F) + @7 D1 (£K2)®3 ' Da(F)],
1 T
Di(F) = / LU F)dg, i=12, U, F)=e" / e IAi(s)] T F(s)ds, @ € [0,1],
0 0
Then, using the expressions (29)—(32), the unique solution to the Cauchy problem (3)-(4) has the
following form

T (x) = Uz, F)+[U(z, K2)L— Uz, Ag)]N +U (z, Ko)0E+-U (w, K1)0: +U (z, K2)03, = € [0,1]. (33)

The pair (z*(x), \*), determined by (29) and (33), is the unique solution to the problem for the
integro-differential equation with parameter (3)—(5).
Theorem 1 is proved. O

Theorem 2. Assume that the conditions a)—f) of Theorem 1 are fulfilled. Then two-point problem
for integro-differential equation with higher-order derivatives in integral term (1)—(2) has a unique
solution.

Proof. Under the assumptions of Theorem 1, the problem for integro-differential equation with
parameter (3)-(5) admits a unique solution, given by the pair (2*(x), \*).
We define
2¥(x) = Z%(x) + N7, z € [0,1].

According to the scheme of the method, this function is the unique solution of the two-point
boundary value problem for integro-differential equation with higher-order derivatives in integral term

(1)-(2).

Theorem 2 is proved. O

3 Special Case

We consider special case of the integro-differential equation with second-order derivative in integral
term

1
Ao(2)2 (x) + A1(2)2(z) = F(x) + K(x) /L(s)z”(s)ds, x € [0,1], (34)
0

Bz(0) 4+ Cz(1) = d, (35)

where the function z(x) is the unknown function; A4;(x), i = 0,1, and F(x) are continuous on [0, 1];
K(x) is continuous on [0, 1]; L(s) is continuously differentiable on [0, 1]; B, C' and d are constants.

A function z(x) € C(]0,1],R) is a solution of two-point problem (34)—(35) if:

1) z(x) has derivatives 2'(x), 2”(z) at each point z € [0, 1];

2) z(z) satisfies to the integro-differential equations (34) on [0, 1];

3) the two-point condition (35) is satisfied by z(z) and 2’(x) at the points z = 0, z = 1.

Integration by parts is applied to the integral in the integro-differential equation (34).

We have

1 1
K(x) / L(s)?"(s)ds = K (z)L(1)2'(1) — K (2)L(0)2'(0) — K () / ()2 (s)ds.
0 0
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Then, the integro-differential equation (34) can be written in the form
Ag () (x) = = Ay (2)2(2) + F(2)+

+ K(z)L(1)2' (1) — K(z)L(0)2'(0) — K(:U)/L’(s)z'(s)ds, x € [0,1]. (36)
0

Therefore, we obtain the two-point problem for the neutral integro-differential equation with functional
terms (36) and (35). The functional terms include piecewise-constant generalized arguments with
respect to the derivative of unknown function at the points x =0 and = = 1.

We apply Dzhumabaev parametrization method for solving problem (36)—(35).

Let A = z(0). Introducing the new function z(z), we perform in problems (36), (35) the change of
variables

z(z) = Z(x) + A, x € [0,1].

We obtain the following equivalent problem for the neutral integro-differential equation with pa-
rameter and functional terms

Aq(2)Z () = —Ao(2)Z(x) — Ao(z)\ + F(x)+

1
+K@nmﬂn_K@umwm—m@/y@ﬁ@@,xepu.@n
0

(0) =0, (38)
[B + C)A+ C3(1) = d. (39)

A pair (Z(z),A) is a solution to problem for the integro-differential equation with parameter
(37)-(39) if:
1) Z(z) has derivatives 2'(x), 2" (x) at each point z € [0, 1];
2) Z(x) and X satisfy to the integro-differential equation (37) on [0, 1];
3) the initial condition (38) is satisfied by z(z) at the point = = 0;
4) the condition (39) is satisfied by z(z) and A at the point x = 1.
x

Let Ai(z) # 0 for all z € [0,1] and a(z) = — /[Al(s)]_lAg(s)ds. Then we can rewrite the integro-

0
differential equation with parameter and functional terms (37) in the form

?(2) = ~[A1(2)] " Ao(2)Z(x) — [Ar(2)] T Ao (@) + [As(2)] T F(2)+
1

+ [A1(2)] T K (2) L(1)Z' (1) — [Ax(2)] T K (2) L(0)Z'(0) — [Al(x)]_lK(x)/L’(S)?(S)d& € [0,1].
0

(40)

Introduce notations
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Solution to the Cauchy problem for integro-differential equation with parameter and functional terms
(37)—(38) can be written in the form

x x

Hz) = —eol@) / =9[4y ()]~ Ag(s)dsA + e2®) / =) [ A, ()] F(s)ds+
0

—i—ea(x)/e“(s)[Al(s)]lbl )ds?' (1) — e /e U4y (s)] M bo(s)dsZ' (0)—
0

x

— @) / e O[A ()T K (s)dsh,  xe[0,1]. (41)

0

Let Uz, Z) = ¢*®) /6_“(5) [A1(s)] 7' Z(s)ds; i =1,2; Z is an arbitrary function.
Then we can rewgite the expression (41) in the next form
Z(z) = -U(z, A)A+ U(z, F) + U(z,b1)Z'(1) — U(x,b9)z'(0) — U(z, K)8, z € [0,1]. (42)
From (42) we determine the value z(t) at ¢t = 1:

2(1) = —U(1, Ag)A + U(L, F) + U(L,b1)Z(1) — U(1,bo)Z'(0) — U(L, K)8. (43)

From (40), and taking into account the notation, we also obtain

() = —[A1(2)] T Ao(2)Z(2) — [Ar(2)] T Ao(@)A + [Ar(2)] 7 F(2)+
+1(2)2'(1) = bo(2)Z'(0) — [Ar(@)) 'K ()0, w€[0,1]. (44)

We substitute for z(z) in (44) the corresponding expression given in (42)

() = [A(2)] " Ao()[U(z, Ag) — LA+ [A1 (2)] 7 [F(x) — Ao(2)U (z, F)]+
+ [ba(w) — [Ar(2)] " Ao (@)U (2, b1)]Z' (1) — [bo(x) — [A1(2)] " Ao(2)U (2, bo)]Z' (0)~
— (AL (2)] K (z) — Ag(2)U(z, K))6, x €[0,1]. (45)

Changing = by &, multiplying both parts of (45) by L/(£) and integrating from 0 to 1, we get equation
for 6:

1 1
9:/L’(E)[A1(£)]_1Ao(£)[U(€,Ao)—1]d€>\+/ L'(©[A1(&)] T F(€) — AU (&, F)ldé+
0

1 1
+ [ 2©Om© - O AUl ) - [ A4(6)] Ao(©)U (€, bo)dEZ' (0)—
’ X
/ e K(€) - A€)U(€, K)]déo.  (46)
0
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From (45) we determine equations for finding z’(1) and z’(0):

[ = b1(1) + [A ()] AU (1, b1)]Z' (1) = [Ar(1)] ™ Ao (1)[U (1, Ao) — 1A+
+ A1) E(L) = Ao (1)U (L, F)] = [bo(1) — [A1(1)] ™" Ao(1)U (1, bo) ' (0)
=[] THE (L) = Ao(1)U (L, K)J8,  (47)
Z(0) = —[A1(0)] 7 Ao (0)A + [A1(0)) T F(0) + b1(0)'(1) — bo(0)2'(0) — [A1(0)] 'K (0)8.  (48)
Assume that By = 1 — by (1) + [A1(1)]7*Ag(1)U(1,b1) # 0. Then from (47) we uniquely determine
Z'(1) through A, z’(0) and 6:
7(1) = By '[A()] T Ao (1)[U (1, Ao) — 1A+ By A1 ()] T F(1) = Ao()U (1, F)]~
= By 'bo(1) = [A1 ()] Ao(DU (1, 50)]Z'(0) — By '[A1(1)] 7K (1) — Ao(1)U(1, K)J6.  (49)

Substituting the found z’(1) into (48), we obtain

14 bo(0) -+ b1 (0) By bo(1) — [A1 (1)] ™ Ao(1)U (1, bo)] | Z'(0) =
= b1 )BT AL D] Ao (DU (L, Ao) = 1] = [41(0)] A0 (0) | A+

+[AL(0)] 7T F(0) + b1(0) By A (V)] THF (1) = Ao(D)U(L, F)]—
= b1(0)By A1 (1)) THE (1) — Ag(WU (L, K)J8 — [A1(0)] 'K (0)6-  (50)

Assume that By = 1+ by(0) + b1(0)By *[bo(1) — [A1(1)] " Ao(1)U(1,b0)] # 0. Then from (50) we
uniquely determine z’(0) through A and 6:

54(0) = apA — Bob + Yo, (51)
where ag = B! [51(0)3;1[A1(1)]*1A0(1)[U(1 Ag) — 1] — =1 40(0 ]
fo = By [0 BT A (D] K (1) — AU (L, ﬂ mun mﬂ
% =By [[Al(o)]*lF(o) +b1(0) By AL(D)]THF(1) — Ag(1)U(1, }

Substituting the found z’(0) in (49), we have
24(1) =1\ — (10 + 7, (52)

where a3 = By H[A1(1)] 7 Ao (1)[U(1, Ag) — 1] — By [bo(1) — [A1(1)]7F Ag(1)U (1, bo)]exo,
B =By [A1(1)]7HE (1) = Ao()U (1, K)] + By ' bo(1) — [A1 (1)} Ao(1)U (1, bo)] o,
(1))~ Ao(1)U (1, bo)0-
1) by corresponding representations

v =By A TEQ) = AU (L F)] = By Hbo(1) — [As
Now, we return to expression (46). We replace 2’'(0) and 2'(
(51) and (52):

[1+ 61— 181+ @obolf = [p2 + pra1 — poao]A + é3 + L1711 — Y070, (53)
where ¢ = f L'(©[A1Q]TH K (€) — AU (&, K)]de,
= bfL’ A1 (O] AU (€, Ao) — 1ldS,  ¢3 = [ L)AL F () — Ao(&)U(&, F)]dg,
= ({1L’(f)[bl(S)—[Al(f)]‘le(é)U(& bu)ldg, o= [ L'(€)[bo(€)—[A1(&)] " Ao(§)U (&, bo)]dE.
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Assume that Co = 1+ ¢1 — @181 + wofo # 0. Then, from (53) it follows
0 = Cy 2 + pron — @oao)A + Cy M ds + @171 — o0)- (54)

Using the expression (43) for z(1) and taking into account formulas (51), (52), and (54), we get

2(1) = {—U(l, Ao) + U(1,b1)ar — U(1, by)ao—
—[U(1,01)B1 — U(1,b0)Bo + U(1, K)|Cy Hpa + pra1 — gpoag]})\ +UQ,F)+U,by)y—
— U(1,b0)v0 — [U(L,b1)B1 — U(1,b0)Bo + U(L, K)|Cy [p3 + 171 — wov0).  (55)

Further, substituting the expression (55) into (39), we obtain

|:B + C{l - U(l, Ao) + U(l, bl)al — U(l, bo)ao—
— [U(1,b1)B1 — U(1,b0)Bo + U1, K)|Cy Yo + pr0 — gooao]H A=d— C{U(l,F)+

+ U(1,b1)v1 — U(1,bo)vo — [U(1,01)B1 — U(1,bo)Bo + U(1, K)]Cqy g3 + o171 — 90070]}- (56)
Assume that

Qo = [B + C{l —U(1, Ag) + U(1,b1)ar — U(1, b)ag—

— [U(1,b1)B1 — U(1,bo)Bo + U(1, K)]Cy Hp2 + o100 — 4/70040]}} # 0.

Then from (56) we uniquely determine A:

A=1[Qo]™" [d . C{U(l, F)+ U1, b))y — U(L, bo)vo—

— [U(1,b1)B1 — U(1,b0)Bo + U(1, K)]C; s + p1m1 — 80070]}]-

Therefore, we found A, 6, Z(1) and z(0). Then from (42) we can define the explicit form of solution to
the Cauchy problem for integro-differential equation with parameter and functional terms (37), (38).

Theorem 3. Assume that

a) Ai(x),i=0,1, and F(z) are continuous on [0, 1]; let A;(z) # 0 for all z € [0,1];

b) K (x) is continuous on [0, 1]; L(s) is continuously differentiable on [0, 1]; B, C and d are constants;

¢) Bi =1—by(1) + [A1(1)] 1 Ae(1)U(1,b1) # 0 and

By =1+ bo(0) + b1(0) By bo(1) — [A1 (1))~ Ao(1)U (1, bo)] # 0;
d) Co =1+ ¢1— ¢181 + wofo # 0;
¢) Qo= B +C{1-U(1,Ag) + U(1,br)ar — U(1, bp)ao—

~[U(1,b1)B81 = U(1,b0) B0 + U(L, K)]C; o + pran — @oao]}] #0,

where a(z) = — /[Al(s)]le(s)ds, bp(x) = [A1(z)] 'K (z)L(p), p=0,1, z€]0,1],

0
T

Uz, Z) = ) /e_a(s)[Al(s)]_lZ(s)ds, x€[0,1], i=1,2, Zis Ay, b1, bp and K,
0
a0 = By [b1(0) BT A (D] Ao()[U (1, Ag) = 1] = [41(0)] 4o 0),
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a1 = By [A1(1)] T Ag(D)[U(1, Ao) — 1] = By ' [bo(1) — [Ai(1 )] le( U (1, bo)]exo,
Bo = By [b1(0) BT AT (1) = AU (L K)] + [A4:(0)] 7 K(0)]
51.= B AL K () — Ao(DU(L K]+ By (1) - [4 <>] L4y (1)U (1, bo) o,
1
= [ OO K©) ~ AU e, 62 = OfL’(&)[Al(é)]‘le(f)[U(& Ao) — 1)de,

p1 = b}L/(ﬁ)[bl(é) — [T AU (&, bu)lde, w0 = jL’(é)[bo(§) — [A1(§)] 7 Ao(§U (&, bo)]de.

Then two-point boundary value problem for integro-differential equation (34)—(35) has a unique
solution.

Proof. Let’s consider problem (34)—(35). We apply the parametrization method and move on to the
equivalent problem (37)-(39). Let the conditions of the theorem be satisfied. Then we will uniquely
determine the unknowns A, 6, z(0), and z(1).

We have

= [Qo ! [a - c{U(1, F) + U1, b — U(L, bo)ro—

— (U018~ U(Lb0)Bo + UL K)ICs (63 + o1 = wonol ]

0* = Cy ' [¢2 + @101 — o] A* + Cy s + @171 — o0l
2Y(0) = ap\* — Bof* + 0,

ZY(1) = ag A* — 316" + 1,
where
%0 = B3 |[A1(0))] 1 F(0) + b1 (0) B [A ()] F(1) = AU (L, )],
1 = By Ai(D)] T F(L) — AU (L, F)] — By (1) — [A1 (1] Ao (DU (1, bo) o,
— [ OO - A9 (e, Plde

Then, we obtain

Z5(x) = =U(z, AN + U(z, F) + U(z,b1)2' (1) — U(x,b0)z"(0) — U(x, K)6*, x € [0,1],

T
where U(z, F) = ™) /6_“(5) [A1(s)] " F(s)ds.
0
Therefore, problem for integro-differential equation with parameter and functional terms (37)—(39)
admits a unique solution, given by the pair (z*(x), \*).

We define
2¥(x) = Z%(z) + A7, z € [0,1].

According to the scheme of the method, this function is the unique solution of the two-point boundary
value problem for integro-differential equation with higher-order derivative in integral term (34)—(35).
Theorem 3 is proved. O
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Conclusion

We propose a method for solving boundary value problems for integro-differential equations with
higher-order derivatives appearing in the integral term. Unlike classical works and the works of
Dzhumabaev, this paper proposes a new approach to solving boundary value problems for integro-
differential equations with higher-order derivatives in the integral term, where the coefficients of the
equation are assumed to be continuous functions only.

This approach is planned to be extended to problems where the order difference between the
differential and integral parts is greater than two, with the goal of refining solvability results for a
broader range of boundary value problems.
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On the n-inner product spaces
from the perspective of its quotient spaces
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In this paper, we investigate several topological properties of n-inner product spaces with respect to the
inner products and norms defined on the quotient spaces we constructed. The construction is carried
out with respect to a set of n linearly independent vectors, ensuring a consistent analytical framework.
This construction was performed in several ways, each resulting in multiple quotient spaces. On each of
these quotient spaces, we defined an inner product, along with the corresponding induced norm. Quotient
spaces with similar structures are grouped into equivalence classes, thereby yielding several classes of
quotient spaces. Within this framework, several topological aspects, including weak convergence, strong
convergence, Cauchy sequences, and completeness, are examined with respect to classes of quotient spaces.
Consequently, for each aspect, multiple definitions are formulated relative to these classes. We showed that
the various definitions associated with a given topological property are equivalent to one another, regardless
of the class of quotient spaces we used. Finally, the minimal number of norms within a given class required
for an effective investigation of these properties is determined, thereby contributing to a more efficient and
non-redundant analytical framework.

Keywords: class of quotient space, inner product, n-inner product space, n-normed space, norm, quotient

space, sequence, topology property.
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Introduction

Research article

(E-mail: harmanus.batkunde@lecturer.unpatti.ac.id, muhammadnur@unhas.ac.id, meilin.tilukay@lecturer.unpatti.ac.id)

An n-normed space is a generalization of a normed space. This concept was initially introduced by
S. Gahler in the 1960’s. He subsequently published this concept in a series of papers; see [1] for the
concept of 2-normed spaces and [2—4]| for generalized metric spaces. Let n be a nonnegative integer and

X be a real vector space (dim(X) > n). A function [|-,...,|| : X™ — R which satisfies the following
conditions:

NI1. ||z1,...,2,|| = 0 if and only if z1,...,z, are linearly dependent;

N2. ||z1,..., 2, is invariant under permutation;

N3. |az1,..., x| = |a|]|z1, ..., x| for any « € R;

N4. ||z1 4+ 24, znll < 21, .zl + 120, - 2l
is called an n-norm. The pair (X, ||-,...,||) is called an n-normed space.

Let (X, (-,-)) be an inner product space with dim(X) > n,

1

(r1, 1) <331,$2; ($1,56n§ 2
for. .ol = et = | 72 Gl
(Tn, 1) (Tn,T2) (Tn, Tn)
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defines an n-norm on X. This n-norm is called the standard n-norm. Since then, the theory has
been further developed by many researchers; see, for instance, [5-7|, which focus on structural and
functional analytic aspects of n-normed spaces, and [8-10|, which address properties of norms and the
topology of n-normed spaces.

On the other hand, we also know that the concept of n-inner product spaces is a generalization of
the concept of inner product spaces. For n = 2, the concept of 2-inner product space was introduced by
Diminnie, Gahler, and White in the 1970s [11]. Misiak then developed the concept of n-inner product
spaces for n > 2 in 1989 [12].

Let n be a nonnegative integer and X be a real vector space with dim X > n (dim X may be

infinite). A function (-,-|-,..., ) : X"*1 — R that satisfies
1. (z1,z1|xe, ... ,2n) > 0;
(x1,21|2,...,2n) = 0, if and only if x1,x9, ..., x, are linearly dependent;
12. (x1, 21|22, ..., 20) = (Tiy, Ti, |Tiy, - . ., T4, ), for every permutation (iy,...,i,) of (1,...,n);
I3. (z,y|z2,...,zn) = (y,z|x2, ..., T0n);
4. (ax,ylxe, ..., zn) = &z, y|xe, ..., Tpn);
5. {x+ 2 ylze, ..., z0) = (T, ylxo, ..., 20) + (2, ylza, ..., T0),
is called an n-inner product. The pair (X, (-,-|-,...,)) is called an n-inner product space.

Let (X, (-,-)) be an inner product space with dim(X) > n, we define an n-inner product on X as

(u,v)  (u,xa) -+ (u,zp)
ool o) = <562., v) <1/‘2,.:U2> . <x2,.xn>
(Tn,v) (Tn,T2) o (Tny Tn)

we called it the standard n-inner product on X.

Various aspects of n-inner product spaces have been studied by many researchers. The reader
may see, for instance, [13-15|, which focus on structural and functional analytic properties of n-inner
product spaces, and [16-18|, which deal with generalized and extended settings, including fuzzy and
completion aspects.

On an n-inner product space (X, (-,+|,...,-)) we can define an n-norm that induced by the n-inner
product, defined by

1
lx1, x2, ..., xnl| = (x1, 21|22, ..., 2n)2 for any zi,...,z, € X.

One can see that the standard n norm is an induced norm with respect to the standard n-inner product.

Moreover, in an n-inner product space (X, (-,-|-,...,+)), we have Cauchy—Schwarz inequality
[z, y|ze, ..., xn)| < ||z, z2,. .., 20|llly, 22y - - -, Z0l|,
with [|-,...,-|| is an induced n-norm.
1 Results

1.1 Construction of Quotient Spaces

Let (X, (-,+|,...,-)) be an n-inner product space. First, choose a linearly independent set, namely
A={a1,az,...,a,} in X. Fix a j € {1,2,...,n} and consider a set A\ {a;}. We define a subspace
generated by A\ {a;}

n
Aj =span A\ {a;} = Z viai 5 vi € R
i=1,i#j
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For any x € X, we define the coset of A; by

n
T=qT+ Z viai 5 v € R
i=1,i#]

We have 0 = A;. Moreover, T =7 if and only if z —y € span A\ {a;} = A;. Next, we define a quotient
space of X as
XJZX/AJ:{f : LL‘EX}
It is easy to see that the addition and scalar multiplication apply in X;. Consider a function (-,-); :
XJZ — R defined by
(f,@j:<x,y|a1,...7aj_1,aj+1,...,an>. (1)

The following theorem shows that X; equipped with (z,y); is an inner product space.

Theorem 1. Let (X, (-,-],...,+)) be an n-inner product space and A = {ay,az,...,a,} in X be a
linearly independent set. Then (X}, (-,-);) is an inner product space, with (-, -); is a function defined
in (1).

Proof. We show that the function defined in (1) is an inner product. Using the properties of the
n-inner product, we have

<faf>j = (x’ IE|(11, sy Ay—1, Q541 - 7an> >0
for all T € X;. Moreover, if (Z,Z); = 0, then (x,z|a1,...,aj-1,aj41,...,a,) = 0. This implies that
x,a1,...,8j-1,0j41,-..,0y, are linearly dependent. As a consequence
n
T = Z Yilis
i=1,i#j
since a1, ag, ..., a, are linearly independent, we have z € A; which leads to Z = 0 as a result. Con-

versely, if T = 0 it is obvious that
<T,§>j = <6,6>J = <0, 0|a1, ey @1, GGy ,an> =0.

Next, for any o € R, and 7,7,z € X, we have

<Oéf7g>] = <ax7y‘al)"'7aj—1vaj+l)'"aan>
= ofz,ylat,...,aj-1,aj41,...,0an)
= aT,9);.
It is easy to see that using properties of the n-inner product we also have (Z,7); = (¥,7); and
Z+79,2); =(T,2); +(¥,2);- O

Recall that on an inner product space (X, (-,-)) one can define an induced norm from an inner

product defined by ||z| = <£L’,$>% for any z € X. As a consequence, we can define a norm on X;
induced by the inner product defined on (1). For all Z € X; we have

1

12l = (x,2)7
1
(T, xlar,...,a—1,0541,...,0n)2
= ||x,a1,...,aj,l,ajﬂ,...,anﬂ. (2)
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In an inner product space (X, (-,-)), we have Cauchy Schwarz inequality. For any z,y € X

[z, )| < lzlllyll;
with || - || is the induced norm.
Corollary 1. Let (X, (-,|-,...,-)) be an n-inner product space and A = {ay,as,...,a,} in X be a
linearly independent set. Then (Xj,| - ||;) is a normed space, with || - ||; is an induced norm defined
in (2).

The above corollary is a direct corollary from Theorem 1 and equation (2).

The quotient space X; with a fixed j was constructed with respect to a linearly independent set
A by “eliminating” one vector of A. Note that, we can choose any linearly independent set consisting
of n vectors to substitute for A. Using this construction, we can get n quotient spaces which are also
inner product spaces. We collect these quotient spaces in a set and name it class-1.

Recall that T =7 if and only if  —y € span A\ {a;} = A; for a j € {1,...,n}. We will examine
this case when it applies in all quotient space.

Lemma 1. Let (X, (-,-|-,...,-)) be an n-inner product space and A = {aj,as,...,a,} in X be a
linearly independent set. Then = = y if and only if  —y € span A\ {a;} = A4, for all j € {1,...,n}.

Proof. Let x —y € span A\ {a;} = A; for all j € {1,...,n}. We can write

T —y = Qa2 + a13a3 + - -+ + Q1ap; (2.1)

T —Y = a1 + Q2303 + - - + Q2,,0n;

T —Y = Qp1a1 + 202 + -+ Q1) Gn—1, (2.n)

with o;; € R, 4,5 € {1,...,n}. Here, we have n equations. By subtracting equation (2.2) from
equation (2.1), we obtain

0= —agia1 + a2a2 + (a3 — agz)as + - - + (1p — a1n)an.

Since aq,...,a, is a linearly independent set, it follows that all the coefficients in the above equation
must be 0. Especially we have a12 = 0. Next, by subtracting equation (2.3) from equation (2.1), we
obtain

0= —agia1 + (12 — as2)as + aizas + (g — ae)as + - + (A1 — Q1) an.

Since ai,...,a, is a linearly independent set, it follows that all the coefficients in the above equation
must be 0. Especially we have a3 = 0. By repeating this procedure we have a; = 0. This implies
z—y=0orxz =y. Conversely, if x =y, then z—y =0 € span A\ {a;} = A forall j € {1,...,n}. O

Lemma 1 states that, if the condition x —y € Aj;, applies for all j € {1,...,n}, then x = y. We
may conclude that, by considering all quotient spaces, we are able to observe the “real” point rather
than its representation as a coset.

Ezample 1. Let (R™,(-,-,-,-)) be a 4-inner product space, with n > 4 and A = {aj, a2, as,as} be a
linearly independent set. The class-1 of R™ with respect to A consist of four quotient spaces, namely

n n

T, R, RY and R). These quotient spaces are inner product spaces and also normed spaces. Their
inner product and norm are defined as

(Z,y)1 = (x,ylaz, a3, aq) and its induced norm is ||Z||; = ||z, az, as, a4l|;
(Z,7)2 = (x,y|ag, as, aq) and its induced norm is ||Z||2 = ||z, a1, as, a4l|;
(Z,y)3 = (x,yl|a1, a2, a4) and its induced norm is ||Z||3 = ||z, a1, a2, a4l];
(Z,7)4 = (x,y|a1, az2,a3) and its induced norm is ||Z||4 = ||z, a1, a2, as||, respectively.
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We will generalize the above construction by ‘eliminating’ more vectors of A.  For an
m € {1,2,...,n} fix some vectors aj,, ajs,,...,a;, € A. Consider the set A\ {a;,,...,a;,} and define
a subspace generated by A\ {a;,,...,qa;,}

n
Ajh---dm = span A \ {aju s 7ajm} = Z Bia; = i €R
=1
i#jzlv---jm

For any x € X, the corresponding coset of A;, . is

n
T=Saz+ > B : BiER
i=1
7/75.717]777,
One can see that 0 = A;, ;. Moreover, T = ¥, if and only if z—y € span A\{a;,,...,a;,.} = Aj, jn-
We define a quotient space of X (with respect to A, ;.)

Xj17"'7jm = X/A]177]m = {f Lre X}‘

The addition and scalar multiplication apply in Xj, . ;.. Next, we define a function (-,-);, . . :

2
X5 . jm — R defined by

<x7y>j1,---7jm = <$,y|(11, sy Qg —1,Ag 41, - - - 7a’n> +o 4+ <.’E, y‘CLl, sy Qg —15 Qg+ 15 - - oy an) (3)

We can see that each term of equation (3) is an inner product that is defined on each quotient space
of class-1 (see equation (1)). Therefore, equation (3) can be written as

&, P)j1rin = TP+ + (T ) g (4)

Moreover, the following theorem states that (-,-);, . j, is an inner product on Xj, . ;..
Theorem 2. Let (X, (-,-]-,...,-)) be an n-inner product space and A = {aj,as,...,a,} in X be a
linearly independent set. Then (X}, . j..,(";*)ji,...j.) IS an inner product space, with (-,-);, . . is a

function defined in (3).
Proof. We show that (-, ‘>j1,..~,jm is an inner product on Xj, s . It is easy to see that
(@ Z)ji1,jn = (T T)jy + -+ (T, D), = 0.

Moreover, if x = 0, then it is obvious that (Z,Z);, . ;. = 0. Conversely, if (Z,Z);, .. j,, = 0, then each
term of the above equation is also 0. Based on equation (3), for each term of it we obtain

n
T = Z i@, Y1i € R
i=Li#j

n
r= > Ymiti, Ymi€R
i=Li#jm
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with ji,...,Jm € {1,...,n}. In other words, z is linearly dependent to A \ {a; } for each
ke {1,2,...,m}. It implies x is linearly dependent to A\ {aj, ...,a;,,}. We can write it as

n
Y B BieR.
=1
Z#]lv]m
This leads to € span A\ {aj,,...,a;,} or T =0.

Moreover, it is straightforward to verify that we also have (Z,9) ;... jm = (U T)j1,....im> QT Y1, =
(T, G)ju,.. jm for any a € R, and (T +7,2)j1, . jm = (T, 2)j1,. g + (U5 Z)j1im- 0

Using the relation between an n-inner product and an n-norm on equation (2), we define a norm
that is induced by the inner product defined on equation (3)

1

HTH]h?]m - <T7T>‘]§1,,]m
= ((z,z|la1,...,a5,-1,05,41,--,an) + ...
1
+H(x, xlat, ..., =15ty -5 An)) 2
= (||x,a1,a1,...,ajl_l,aj1+1,...,anHQ—I—... (5)
1
-I-Hx,al,...,ajm_l,ajm+1,...,anHQ)?

1
= (I3, +---+1Zl3,)% -

We will have the same result using equation (4). Then we obtain the following corollary.

Corollary 2. Let (X, (-,-|-,...,-)) be an n-inner product space and A = {a,as,...,a,} in X be a
linearly independent set. Then (Xj, ., |l |lj1,....j.) is a normed space, with [ - ||, ... j,, is an induced
norm defined in (5).

The corollary above is a direct corollary from Theorem 2 and equation (5).

Furthermore, using this construction, we can get (:1) quotient spaces which are also inner product
spaces. We collect these quotient spaces in a set and name it class-m. Since we construct these quotient
spaces with respect to a linearly independent set containing n vectors A = {a1,...,a,}, we can have
n classes of quotient spaces. These inner products and norms that we defined will be our tools to
investigate some aspects in n-inner product spaces.

In particular, for m = n we actually observe an n-inner product space as an inner product space.
The class-n will contain itself as a quotient space. The inner product on (X, (-, +|-,...,-)) will be defined
by

(T, @>1,...,n = Z(L y|aj27 e ’ajn>’

the sum is taken over {jo,...,j5n} C {1,...,n}. Then (X, (-,-)1,. ) is an inner product space. This
means (X, | - ||1,..») is a normed space with the induced norm defined by

1, = (D s g3, 1)

the sum is taken over {ja,...,jn} C{1,...,n}.

=

Lemma 2. Let (X, (-,-|-,...,-)) be an n-inner product space and A = {ai,as,...,a,} in X be a
linearly independent set. Then x = y if and only if z —y € span A\ {q;,,...,q;,,} = Aj,,. ;. for all
{ji,-- -, Jm} C{1,...,n}.
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Proof. The proof is similar to proof of Lemma 1. The readers can see that on Lemma 1 we have
n equations. Here, we have (:1) equations. By subtracting from each of the subsequent equations the
first equation, we obtain = = y. [l

Similar to Lemma 1, if the condition x —y € A, ;. holds for all {j1,...,5m} C {1,...,n}, thenit
follows that x = y. Therefore, by considering all quotient spaces, we are able to identify the underlying
element itself rather than merely its representation as a coset.

Ezxample 2. Let (R™,(-,-,-,-)) be a 4-inner product space, with n > 4 and A = {a1,a2,as,as} be a
linearly independent set. The class-3 of R™ with respect to A consist of four quotient spaces, namely
RY 93, RY 94, Ry 3 4 and Ry 5 4. These quotient spaces are inner product spaces and also normed spaces.
Their inner product and norm are defined as

(T, Y123 = (x,ylag,as, as) + (z,y|a1, a3, as) + (z,yla1, a2, aq) and its induced norm is ||z|/1 23 =

ol

_l’_
(||$,CL2,CL3,CL4H2 + “1")(117(135@4”2 + ||.’L‘,CL1,CL2,CL4H2) 5
(T, Y)124 = (x,ylag, a3, as) + (z,y|a1,as,as) + (z,yla1, az,a3) and its induced norm is ||z|[124 =
?)
_l’_

o=

(llz, az, as, asl|* + ||z, a1, a3, asl|* + ||z, a1, az, as||
<f7y>1,3,4 = (x,y]ag,ag,(m) + <$7y‘a17a27a4>
(Ilz, az, as, asl|* + ||z, a1, a2, aq||® + ||z, a1, az, as||?) 2;
(T, Y)234 = (x,yla1,as, as) + (z,y|a1, a2, as) + (z,yla1, az,a3) and its induced norm is ||z|[234 =

)

(x,yla1,az,a3) and its induced norm is ||z|134 =

ol

(||$,a1,a37a4H2 + ||z, a1, a2, aq|* + ||:c,a1,a2,a3H2)§.
Here one can easily see that each term of the summation in each defined inner product is an inner
product of a quotient space in class-1. For example we can write (Z,%)123 = (Z,9)1 + (T, ¥)2 + (T, 7)3,

1
123 = (27 + lzl3 + [l3) >

Remark 1. We aim to interpret a point in an n-inner product space (X, (-,:|-,..., ) as a “real
point” not as a coset. We do so by observing all of its quotient space. For example, if we investigate
0 € X then we can investigate 0 in each Xj, ;.. on class-m for all {ji,...,Jm} C {1,...,n}. In other
words we observe

while for the induced norm we can write ||z

m

ﬂ Oj17~--7jm

to get 0 as a point, with 0, ;.. € Xj, ;.. The intersection is taken by {ji,...,jm} € {1,...,n}. It
applies to each vector in X that we observe.

Moreover, we will investigate some aspects of n-inner product space using these inner products and
norms of classes of quotient spaces.

As we mentioned before, that all the quotient spaces constructed above are done with respect to
a linearly independent set containing n vectors. We can choose any n linearly independent vectors.
From here on, we will not mention the set explicitly, unless it is necessary.

1.2 Some Topology Properties

We start this section by defining weakly convergent sequences in an n-inner product space using
the inner product defined earlier.

Definition 1. Let (X, (-,+|,...,-)) be an n-inner product space. A sequence {zx} C X is said to be
weakly convergent with respect to class-m to x if

klingo&vik? y>]1:7]m = <CL', g>]17’]m

for ally € X, j,, and {j1,...,Jm} C {1,...,n}.
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The point x € X is called the limit point of the sequence z,. One can see that this definition is well
defined. We consider the sequence in all quotient spaces. Similar to Lemma 2, this implies that the
limit point is identified as the underlying element itself, rather than as a coset.

Moreover, there are n classes of quotient spaces, then the above definition gives n types of weak
convergence. The following theorem states that for any two classes we choose (m € {1,...,n}), the
definitions are equivalent.

Theorem 3. Let (X, (-,+|]-,...,-)) be an n-inner product space. A sequence {x;} C X is a weakly
convergent sequence with respect to class-my if and only if it is a weakly convergent sequence with
respect to class-mg, with my,mg € {1,...,n}.

Proof. 1t suffices to show that a sequence {z;} C X is a weakly convergent sequence with respect to
class-1 if and only if it is a weakly convergent sequence with respect to class-m, with m € {1,...,n}.
Let {zr} be a weakly convergent sequence with respect to class-1, then for any £ > 0, there is an
N7 € N such that for £ > Ny we have

lim <Tkuy>l = <337y>1

k—o00

lim <Tka y>1 = <x7y>n

k—o0
from these, we obtain
Jm (T Gy = W (T Gy o L (T T) g,
(T’ y>j1 + -4 <§? y>jm
= (T Wi im
for any {j1,...,Jm} C {1,...,n}. This implies that {z}} is a weakly convergent sequence with respect

to class-m. Conversely, let {z;} be a weakly convergent sequence with respect to class-m, then we
have

A (T5 G) 1 = (T Tt (6)
for any {ji,...,Jjm} C {1,...,n}. From (6) we actually have (Z}l) equations. As a consequence, we
have

lim (g, y)i = (T,9)i

k—o0
for any ¢ € {1,...,n}. Therefore, {zx} is a weakly convergent sequence with respect to class-1. This
ends the proof. O

Note that The conclusion follows by a standard elimination argument on (6). Moreover, the proof
of Theorem (3) used class-1 as a bridge to connect all other classes. Later, we will find some theorems
that will be proved using the same technique.

Proposition 1. Let xj be a weakly convergent sequence with respect to class-m, then its limit point
is unique.

Proof. Let x, 2’ be the limit points of xy, then

<x7y>j17"'7jm = k}li—}HC}O<x7k’y>]l77]m = <"B/’y>jla”'7jm‘
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Here we have
(z, y>j1,~~-,jm = <x/7y>j1,~-,jm
for any {j1,...,Jm} C {1,...,n}. This implies
<E - ?7 y)]lvm]m = 0
Since it is applied for all g € X;, _j and {j1,...,jm} C {1,...,n}, we have z = 2/. We say the
limit point is unique. O

In Proposition 1, we consider all quotient spaces simultaneously. This implies that x — 2’ = 0, and
hence x = /. Next, we give a definition of a strongly convergent sequence in an n-inner product space
with respect to a class of quotient spaces.

Definition 2. Let (X, (-,+|-,...,-)) be an n-inner product space. A sequence {zx} C X is said to be
strongly convergent with respect to class-m to x if

for any {j1,...,7m} C {1,...,n}.

Definition 2 gives us n types of strongly convergent sequences, since we have n classes of quotient
spaces. The following theorem states that all the strongly convergent sequence types are equivalent
for any class we choose.

Theorem 4. Let (X, (-,-|-,...,-)) be an n-inner product space. A sequence {zj} C X is a strongly
convergent sequence with respect to class-my if and only if it is a strong convergent sequence with
respect to class-mgo, with mq, mg € {1,...,n}.

Proof. We prove this theorem by using class-1 as a bridge. Let {1} € X is a sequence that strongly
converges with respect to class-m to a point x. Based on the definition we have

T [7% = Ty, = Jim [ — T, + e Tim 75— 7, = 0

for any {j1,...,Jm} C {1,...,n}. Therefore, each term of the summation in the above equation
equals 0. We write

lim |7z —Z||; =0
k—o0
for any i € {1,...,n}. This implies, the sequence {xy} is a sequence that strongly converges with

respect to class-1 to a point © € X. Conversely, let {xx} € X is a sequence that strongly converges
with respect to class-1 to a point z. We have

lim ||z —z[l; = 0
k—o00
for any i,m € {1,...,n}. Then we have
Jim [z =7, 5, = Hm |z =2l + -+ lim [z - 2], =0

for any {ji,...,Jjm} C {1,...,n}. With this, we know that the sequence {xj} is a sequence that
strongly converges with respect to class-m to a point x € X, with m € {1,...,n}. This proves the
theorem. O

Proposition 2. If {z} is a strongly convergent sequence with respect to class-m, then its limit point
is unique.
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Proof. Let x, 2’ be the limit points of 2. Then we have
Jim [z =7, 5, = Hm {1z =25,

One can see that Z = 2/ this applies in each quotient space X1, jm forany {j1,...,jm}. As a result
we have r = 7/ O

The readers will realize that in the above proof, we use Remark 1 on the last part. Note that we
can investigate a convergent sequence (either strongly or weakly) with respect to any class of quotient
spaces. The limit point of the sequence will be the same. Next, we will observe a Cauchy sequence on
n-normed spaces using tools that we have.

Definition 3. Let (X, (-,+|-,...,-)) be an n-inner product space. A sequence {zx} C X is said to be
weakly Cauchy with respect to class-m if

lim (T — 77, 7); =0
k’HOO< k lay>]1,.~73m

for ally € Xj, . j,, and {j1,...,Jm} C {1,...,n}.

Similar to the weakly convergent sequence, there are n types of the weakly convergent sequence
since we have n classes of quotient spaces. We also have all the types of weakly convergent sequence
for any class we choose are equivalent. It is stated in the following theorem.

Theorem 5. Let (X, (-,+|-,...,-)) be an n-inner product space. A sequence {z}} C X is a weakly
Cauchy sequence with respect to class-m; if and only if it is a weakly Cauchy sequence with respect
to class-mao, with mi,mg € {1,...,n}.

Proof. This proof is analogous to the proof of Theorem 3. O

The readers will easily see that the proof of Theorem 5 also uses class-1 as a bridge. Moreover, the
following property establishes that weak convergence implies the weak Cauchy property.

Corollary 3. If {x} is a weakly convergent sequence with respect to class-m, then it is also weakly
Cauchy with respect to class-m for an m € {1,...,n}.

Proof. Using the Cauchy-Schwarz inequality, we have
for any {j1,...,7m} C {1,...,n}.

Since the right-hand side tends to 0 as k tends to oo, it applies to the left-hand side. We conclude
that weakly convergent implies weakly Cauchy. O

If the converse is true, then the space is called weakly n-Hilbert Space.

Definition 4. Let (X, (-,+|]-,...,-)) be an n-inner product space. A sequence {z}} C X is said to be
strongly Cauchy with respect to class-m if

lim 7% = il =0

)

for any {j1,...,Jm} C {1,...,n}.
Since there are n classes of quotient spaces, we also have n types of strongly convergent sequences.
Here we give a theorem about relations among all the types of strongly convergent sequence.
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Theorem 6. Let (X, (-,+|]-,...,-)) be an n-inner product space. A sequence {x;} C X is a weakly
Cauchy sequence with respect to class-m; if and only if it is a weakly Cauchy sequence with respect
to class-mg, with my,ms € {1,...,n}.

Proof. This proof is analogous to the proof of Theorem 3. O
One can see that we prove this theorem using the same method, that is using class-1 as a bridge.

Corollary 4. If {z}} is a strongly convergent sequence with respect to class-m then it is also a
strongly Cauchy sequence with respect to class-m, for an m € {1,...,n}.

Proof. Let {xy} strongly converges with respect to class-m to a point x. Then we have
Jm [[7% = 2ljy,..., =0, and hm J[zg — 2,5, = 0.
On the other hand, we also have

The right-hand side tends to 0 as k,l — oo, so does the left-hand side. This leads us to conclude that
{zx} is a strongly Cauchy sequence. O

If the converse of the Corollary 4 is true, then the space is called a strong n-Hilbert space.

Remark 2. Since the strongly convergent and Cauchy imply weakly convergent and Cauchy, respec-
tively, the strongly n-Hilbert space implies weakly n-Hilbert space.

Furthermore, in a class of quotient spaces there is more than one quotient space (except for class-n).
Do we have to use all the quotient spaces to investigate the above topological properties? To answer
this question, we give a simple example below.

Ezample 3. Let (R, (-,-|...,")s) be a 4-inner product space with standard n-inner product space
defined by

<u,v) (u,x2> <u7x3> <u7x4>
(xo,v) (x9,x2) (T2,23) (T2,%4)
(z3,v) (x3,72) (T3,73) (T3, 24)|
(x4,v) (xg,22) (T4,273) (T4,24)

Firstly, we choose A = {a1,a2,as,a4} = {(1,0,0,0),(0,1,0,0),(0,0,1,0),(0,0,0,1)}, a standard basis
vectors set in R%. In class-2 we have six quotient spaces, namely RfQ,Rf?),R‘i 4 R;S, R%A, R§,4' Con-
sider a sequence xj = {(%, %, %, %) : k € N}. We know that the sequence z,, is a (weakly and strongly)

convergent sequence. Let x = (0,0,0,0), consider two quotients spaces in class-2, namely R‘i?) and

<ua ’U|‘T2a z3, :E4>S =

R%A with their inner product. Now, we are investigating the sequence using the quotient spaces. We
can see that

lim (Tg,¥)1,3 = lim (wg, ylag, az, 24)s + lim (zg, yla1, a2, 4)s
k—o0 k—o0 k—o0
= 0
= <E7 y>1,37
and
lim <ZL’7]€, g>2,4 = lim <$k7 y‘ala ag, :U4>5' + lim <xk7 y|a'17 az, x3>S
k—so00 k—so00 k—o0
= 0
= <fv g>2,4-
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Using these two quotient spaces, it is sufficient to say that x; weakly converges to x. We will obtain
the same conclusion if we choose another two quotient spaces, namely Rf‘g and Ri 4, wWith each inner
product to investigate the same sequence.

On the other hand, consider a sequence z; = {(¢,0,0,0) : ¢ € N}. Obviously, this sequence is not a
(weakly or strongly) convergent sequence. Recall that the standard n-norm in R* is defined by

(r1,21) (w1,22) (T1,23) (71,24)

21, 2, 23, 3alg 1= |2 T (@222) (w2, 23) (w2, 24)
DD IS NS T g 1)) (s, w0) (w3, w3) (T3, 24)
(rg,21) (T4,22) (24,73) (T4,74)

Moreover, choose two quotient spaces R‘Q{?) and ]Ré 4 with their inner product. This time, we investigate
the sequence x; using its quotient spaces of class-2. We have

lim |Z7 — Z|l23 = lim |lo; — x,a1,a3, 24||s + lim ||z — 2, a1, a2, z4]|s
t—o0 t—o0 t—o00
= lim thvalaai’nx‘lus + lim ||$t,a1,a2,$4”5‘
t—o00 t—00

= 0.

The result is 0 since z; is linearly dependent to a1. This implies ||z, a1, as, z4||s = 0 = ||z, a1, a2, x4]| s-
We also have
lim (|77 — Z|[34 = lm |la; — x, a1, a2, z4|ls + lim ||z — 2, a1, az, x3]|s
t—o0 t—o00 t—00
- lim H.’L’t,G;l,G;Q,.’L}lHS—f— lim thaaflaaf2ax3HS
t—00 t—00

= 0.

The result is 0 since x; is linearly dependent to aq. If we only use these two quotient spaces of class-2,
we will say that the sequence xj, strongly converges to x. This leads to a false conclusion. But if we
add another quotient space of class-2, namely R%’Q, we have

lim (|7 = Z|12 = lim ||z — x,a2,a3, 245 + lim ||z — 2, a1, a3, z4]|s
t—o0 t—o0 t—o0
= lim |z, a2, a3, 24||s + im ||z, a1, a3, 4|5
t—o0 t—o00

= lim Hl’t,a27a37x4”3+0
t—o0

= lim ¢,
t—o00

which implies the sequence z; is not a strongly convergent sequence.

From the above example, we can see that there is a condition on how we can choose quotient spaces
such that we can investigate the topological properties. We write it in the following remark.

Remark 3. The above topological properties can be investigated by quotient spaces of the class-m
(meN,m e {1,...,n}) by choosing quotient spaces X, . j, such that

m

UG- dm} 2 {1, )

Moreover, the quotients spaces that we choose on a class-m is at least [%1 As a consequence, if we
use class-1 or class-n of quotient spaces we have to choose all the quotient spaces in it to satisfy the
above condition. For other classes, we do not have to choose all quotient spaces.
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Conclusion

Aspects of an n-inner product space can be investigated with respect to inner products on norms
of its quotient spaces. These inner products and norms are derived from its n-inner product. This
approach provides an alternative framework for observing n-inner product spaces. Most researchers
viewed some aspects of n-inner product using n-inner product defined on the space (see, for instance
[13,19,20]). Here we provide a new view point to observe some aspects namely weak and strong
convergence, Cauchy sequences, and completeness. We show that these aspects can be defined in
several ways, providing additional approaches to study n-inner product spaces. We also show that
these definitions are equivalent, so any of them can be used to study the corresponding aspect. We
find that we do not need to use all norms or inner products of a class. We give a condition to select
minimal norms or inner products to observe an aspect of an n-inner product space. This perspective
offers a more flexible and efficient way to study the structure of n-inner product spaces.
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Marcinkiewicz-type interpolation theorem for discrete net spaces
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In this paper, we investigate the interpolation properties of discrete net spaces ny (M) and examine their
applications to the analysis of linear operators acting on these spaces. These spaces are characterized by
the property that, for monotonically non-increasing sequences, the norm in np (M) coincides with the
norm of the discrete Lorentz space I q(M). At the same time, unlike Lorentz spaces, these spaces n,, (M)
may contain sequences that do not tend to zero, making them suitable for the study of more general
function spaces and operator classes. The main result of this paper is an analogue of Marcinkiewicz-
type interpolation theorem for discrete net spaces nyp q(M), which offers a powerful tool to study the
boundedness of linear operators within this framework. By extending classical interpolation techniques
to discrete nets, the theorem enables researchers to derive strong-type estimates for operators based on
weak-type estimates on local nets. Consequently, this approach provides a unified framework for obtaining
boundedness results, demonstrating the utility of discrete net spaces in analyzing operators within harmonic
analysis. These findings contribute significantly to understanding the structural properties of discrete net
spaces. Furthermore, they introduce innovative tools for applications in harmonic analysis, operator theory,
and related mathematical fields where such spaces naturally arise, ultimately paving the way for advanced
theoretical developments and broader analytical applications.

Keywords: net spaces, discrete net spaces, Lorentz space, Marcinkiewicz-type interpolation theorem, real
interpolation method, linear operators, local nets, global nets.

2020 Mathematics Subject Classification: 46B70.

Introduction

Let S be the set of all finite sets of indices from Z™. For a fixed set M C S we define the space
Npq(M) (0 < p,qg < 00) as the set of sequences a = {ap }mezn with quasinorm for 0 < p < oo,
0<g<oo

1
q

oo aq.
lalln, o) = | ke~ (@(M)?)
k=1
and for g =00, 0 < p < 00
1
alln, o(ary = sup krag(M),

1<k<oo

where

1
ar(M) = sup — Zam ,

2 e
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where |e| is the number of indices in e. Here, ax (M) denotes a discrete analogue of the averaging of a
function and is defined as the supremum of the average sums of the elements a,, over all e € M.

These spaces, introduced in [1], are called net spaces. Interpolation theory plays a fundamental
role in the analysis of operators in functional spaces [2,3].

The theory of net spaces has been extensively developed in recent decades, finding applications
in harmonic analysis, Fourier multipliers, and operator theory. Various embedding and interpolation
properties of net spaces on lattices and compact homogeneous manifolds were investigated in [4, 5].
In particular, [4] analyzes L, — L, Fourier multipliers on locally compact groups, providing precise
boundedness results, while [5] focuses on net spaces on lattices and establishes Hardy-Littlewood
type inequalities along with their converses. The general structure and foundational properties of net
spaces were systematically developed in [6], providing a theoretical basis for subsequent applications in
analysis and operator theory. Net spaces also play a significant role in the study of stochastic processes
and interpolation methods. Collectively, these works demonstrate that net spaces offer a unifying
and flexible framework for studying inequalities, operator boundedness, interpolation, and stochastic
processes. Modern developments in interpolation theory further explore multi-space frameworks with
functional parameters, providing tools that can be adapted to generalized sequences, grand net spaces,
and other non-standard function spaces, thereby bridging classical analysis with contemporary operator
theory.

Recently, generalizations of net spaces, including grand net spaces, have been introduced [7|. These
spaces provide a comprehensive framework for analyzing boundedness properties of integral operators
and for studying interpolation results in non-standard function spaces [8-10].

In addition, results on trigonometric Fourier series and convolution inequalities in A, ; and anisotropic
Lorentz spaces were obtained in [11,12], which are closely related to interpolation properties of net
spaces.

Related problems for Morrey-type spaces and metric interpolation frameworks were studied in
[13-15]. These developments emphasize the importance of interpolation methods for operators in
generalized function spaces.

Discrete net spaces are closely related to discrete Morrey spaces:

1 k+m D
m}/} = a={arlrez: supsup— Z la,[P] < oo
meN keZ "\ "=

In the case when a = {ay}rez, ar >0, for A =n (1 — %)

iy o (ary = llallpa-

Recent investigations consider intermediate and weak discrete Morrey spaces, highlighting new
inclusion and interpolation behaviors [16], and generalized local Morrey spaces with applications to
Calderon-Zygmund operators [17].

Interpolation properties of Morrey spaces were studied in several works, showing that this scale
is not closed under the real interpolation method [18,19]. Further developments include complex
interpolation methods and their applications to Morrey-type and related function spaces [20,21]. At the
same time, Marcinkiewicz-type interpolation theorems were established for Morrey-type spaces [22,23]
and similar ideas were applied to net spaces and their discrete analogues 24, 25].

Given functions F' and G, in this paper F' < G means that F < ¢ G (or ¢ F > G), where ¢ is a
positive number, depending only on numerical parameters, that may be different on different occasions.
Moreover, F' < G means that ' < G and G < F.
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1 Main result

Let b > 1. The parametric family G, = {Gy }ren will be called a local net in 2™, if

Gk — Gk+1 and ‘Gk’ = bk.

Here |Gy| is the number of elements in the set Gj.
The set Fg, = {Gk + @ }ren,zezn Will be called the global net generated by the net G.

Ezample. The set of cubes with edge length 2%, k € N in Z" is a global net generated by the net

of concentric cubes in Z" with edge lengths 2%, k € N.
We will use the classical Hardy inequalities for discrete sequences, which we formulate as the

following lemma.
Lemma 1 (Hardy’s inequality). Let a > 0, 0 < g,h < 0o and let the sequence {dj }ren satisfy the

following condition for some § > 1

d’“+1>5 k=23,... (1)
dg

Then the following inequalities hold:

5 (s (S0

q

>
Q
AN
o
Q
£}
N
3
—
QL
L
_R
>
ES
f—
=]
~_
|

k=0 r=0 k=0
1\ 9\ 3 1
00 00 h oo q
> (d (Z Ibrlh> < Cayg <Z (dgybk|)q>
k=0 r=k k=0
Proof. Let 0 < h < g <00, 0<e<a We will use Holder’s inequality.
S (s () ) ) < (3 (e () (Sa) ) )
= r=0 k=0 r=0 r=0
where 2 =1 — %. From the condition (1) we have ZT 0 di7 =< di7. Therefore
1\ 4\ 3 1
0 k h [e'e) q
> (4" (Z |br|h> < (Zd?f ‘”"Z ) >
k=0 r=0
1
00 00 q
_ (Z E\b ‘ Zd(a a)q) < ( (dr_a|br‘)q> ‘
r=0 r=0
Likewise,
~ SN A o L 1\ 7\ @
> (a(2mt) ) ) = (3 (o (Smr) (Lar)
k=0 r=k k=0 r=k r=k

Q=

< <Z dy TN <di|br|>q>
k=0 r==k
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- (Z (&b, )1 Zdﬁ*am) "< (Z <d$|br|>Q> N

r=0 k=0 r=0
Now let 0 < ¢ < h < 0o. Using Jensen’s inequality, we obtain

1

B o0 k i
< (deanIbrlq)q
k=0 r=0

q

1
00 k h
> (4" (Z\br!h)
r=0

k=0

= (Z Y d,;aq> = (Z (dTabeDq> .
r=0 k=r r=0

The second inequality also follows from Jensen’s inequality.

Lemma 1 is proved. O

Theorem 1. Let G = {G}}4>0 be alocal net, and let F' = |J, ;. (G + ) be the global net generated
by the net G. Assume that 0 < pg <p1 <ocand 0< gy <q1 <00,0<0<1,1<7 <00,

1 1-6 0 1 1-60 40
+

P p P 4 @ @
If a linear operator T satisfies the following inequalities for some constants My, My > 0

HTaani,oo(GJrz) < MiHaani,l(Ger)v relZ’ ae npijl(G -+ .’L‘), 1=20,1, (2)
then for any a € n ,(F), the following inequality holds:
[Tallng, 7(F) < cmax{Mo, M1 }||allnp, 7(F),
where the constant ¢ > 0 depends only on the parameters po, p1, qo, q1, p, q, T, 6.
Proof. Let a = {am}mez € np(F), v > 0. For any = € Z", s € N we define the sequences

ap,s = G’X(Gs—l-x)) a1,.s = CL(l - X(Gs+1'))7

where x@,+. denotes the characteristic function of the set Gs+x. It is easy to see that ag s € np, 1(G+2)
and a1 s € np, 1(G + ). Then a = ag s + a1, and

1 1
sup Tel| ‘ Z (Ta)m’ < sup Tenl ‘ Z (Tao,s)m‘
ey Gell | 2, vy |Gell 52,

1
+ sup ——
E>ty ’GS‘

Z (Tal,s)m’ =1+ Is.

meGe+z

First, let us estimate ;. According to inequality (2), we have

1
I; = sup G‘ Z (Taoys)m’
£Zt7| 5‘ meGe+x

_ty o 1 _ty
<b 9w supb® sup —— Z (Tao,s)m| =b | Tao,s|lngy o0 (G+a)
reN §2r ’G§| meGe+a
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_t
< Mpb o ”ao,s||np0,1(G+95)

v [~ 1
:Mob qg <pr0 Sup?

r=0 £2r ’ §| ’ meGe+z

1
aOs m' +pr0 Sup —— ' Z (ao,s)m'>-
‘ §| meGe+zx

r—s &>r
Let 0 <r <s,if £ <s, m e Ge+ x, we have ag s(Y) = amXG,+z = @m, if £ > s, then

|2, onl =] 2 ]

meGe+x

For the first sum, we have the following;:

Thus, we obtain
_ly i o s
I1 < Mob @ <Z broa(r, F) + broa(s, F)).
r=0
Similarly, we estimate 5. Applying inequality (2), we obtain

> (Tal,s)m‘

meGe+x

Iy = sup —

<b o sup b sup ——
reN s>r |Gs’

_ty
3 <Ta1,s>m\ bR (T sl ()

_iy y
< Mib = Hal,Sanl,l(G-i-x) Mib @ <Zb”1 sup

s>r s|

= o)

meGs+x

1
I O ET T D SR UPAES SR I BTN
meGe+x

r=0 &zr £| ‘ mGGng:Jc r=s &zr

— M @ (Jl T JQ).
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To estimate J; and Jo, we note that

Z (a1,6)m = {Ov § <s,

meGe+x ZmE(Gg-‘rl’)\(Gs—f—x) Am, 6 >S

0 for &<s,

‘ ZmGGng:Jc am — ZmeGerx am‘ < ‘ ZmeGngx am‘ + ‘ ZmEGSer am ' for § > 8.

Next, using this estimate, we have

J1 Sibl’rlsup‘Gld(‘Zam‘+‘ Z am

r=0 £

r—O

and

r=s &2 meGe+x meGs+x
o0 » oo ,
<Zb?1<d(bs,F)+’ Z am sup> §Zb1’1a(br F)
— miae e |Gel) T =
‘ Z am Zblsqu Vmeabr ' Z ambﬁ
meGs+x r=s ‘ 5’ meGs+x

< S bra, F) + brra(ht, F).

Combining the obtained estimates, we obtain the following estimate

I < Mybar <szﬁa(br, F)+ bzia(bs,F)).

Thus, we got

Sup ——
ety |G|

t id T S
> (Ta)m‘ < Mob~® (Z broa(b", F) + bPoc‘z(aS,F)>

meGe+zx r=0

t S [ s
FMyb @ (Z bera(b’, F) + b a(b®, F)>.

r=s

po p1 q0 q1

Let v = <1 — 1) / <1 — ) Using the equivalent normalization for d = b7

1
T L
T

[e.e]

ITally,. 7 =< | D |de sup % Y am

=0 E&%dt| ¢l meGe+a
X

Qe+
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Since |G¢| = b, from the inequality |Ge| > dt it follows that b¢ > d = b which implies & > tv.
Let s = t, Then, taking into account the obtained inequalities, we have

00 N L
t 1 &
HTCLan,T(F) = <Z <dq sup |G§|’ Z amD >

t=0 gé?n meGe+x

5 MoAq + MyAg + M1 As + My Ay,

where, taking into account that

and
1 1 1 1
(G-3)-0-a(3-3)
q q1 bo D1
N AT oo ™7 >© 7/ _ (L,L) LI ™
A = <Z<d PR ZbPO@(bT,F)> ) — <Z<b po Pl pro&(br’F)> ) ,
t=0 r=0 t=0 r=0
0o L N L 0o L 1 7
t T T
n (Bl i) - (k)
t=0 t=0
o0 T 1
t T
= (X (et 7)) ) =
t=0
and

3=

N
i
|
7N
[]s
/N
IS8
Sin
2
-
=
Q
—~
L
>3
"
3
~~_
S
Il
7N
(]2
7N
o>
jo
|
2
=
’:B‘H
o
|
3»—‘
N——
o>
=
=3
L
3
~~_
3
'
I

[e'e] m 1
£7 T
- (Z (bpa(bt,F)) ) = lalln,, (#)-

t=0

To estimate A7 and Az we use the Hardy inequalities from Lemma 1. Thus, we obtain

1T alln,. . (ry < cmax{Mo, Mi}|aln, . (#),

where the constant ¢ > 0 depends only on the parameters pg, p1, qo, q1, p, ¢, 7, 0
Consequently, we have obtained the desired estimate. The theorem is proved.
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Conclusion

In this paper, we studied the interpolation properties of discrete net spaces for a broad class of
nets. We established an analogue of the Marcinkiewicz-type interpolation theorem for linear operators,
extending existing results in the theory of interpolation. Our approach builds upon the ideas developed
in [22,23], where alternative analogues of Marcinkiewicz-type interpolation theorems for net spaces were
obtained [24, 25].

A comparison of our results with previous works shows that our findings provide a new perspective
on interpolation in net spaces, refining and generalizing existing methods. The scientific novelty of
this work lies in the further development of interpolation techniques adapted to discrete net spaces,
expanding their theoretical framework and potential applications.

The practical significance of our results is reflected in their possible applications to harmonic
analysis, operator theory, and stochastic processes, where net spaces serve as a fundamental tool.
Future research directions include the extension of interpolation results to nonlinear operators, the
exploration of stability properties, and the application of net space interpolation to more complex
functional spaces and applied problems.
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with iterated operators and generalized kernels
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The well-known Hardy inequalities, formulated in both continuous and discrete cases, play an important
role in mathematical analysis, differential equations and many other branches of mathematics. The original
forms of these inequalities were subsequently extended and generalized in various directions, leading to the
development of Hardy inequalities as an independent and significant area of research. A central problem in
the theory of weighted inequalities is the characterization of conditions under which inequalities involving
Hardy-type operators hold. Many cases of weighted estimates for linear integral Hardy-type operators
have been considered, and there is a large number of books and scientific articles on this topic. More
recently, considerable attention has been given to iterated Hardy-type operators due to their application
in Morrey-type spaces. This paper analyzes a class of operators formed by iterating two operators, one
of which involves a kernel satisfying conditions that generalize those considered previously. The study
examines Hardy-type inequalities associated with these iterated operators and establishes necessary and
sufficient conditions for their validity. The characterization of weighted Hardy inequalities involving iterated
operators can now be applied to study of bilinear weighted Hardy-type inequalities.

Keywords: integral operator, iterated operator, Hardy-type inequality, weight function, kernel, Lebesgue
space, Oinarov condition, Oinarov classes.
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Introduction
For f > 0, we consider the inequalities

[e%9) T 0 T & q 0 2

/u(az) / /K(s, t)f(s)ds| w(t)dt| dx| <C /v(:z:)fp(x) dx (1)
0 0\t 0

and )

oo ) t r ¥ q 0o %
/u(a:) / /K(t, s)f(s)ds | w(t)dt| dz| <C /v(w)fp(x) dz | (2)
0 z \0 0

where u, v, and w are non-negative, measurable, and locally summable weight functions on I = (0, c0)
and K (-,-) is a measurable function referred to as the kernel.
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Define Ly, = Ly (), 1 < p < 00, as the Lebesgue space of measurable functions f on I satisfying

o0

1 £l = / o(@)|f@)Pdz | < oo

0

Then these Hardy-type inequalities (1) and (2) can be rewritten in the shortened form:

1T fllgu < Cllfllpws 0 < f € Ly, (3)
where T is one of the operators
T oo r :
s = | [ | [Kenres ) v
0 \t
1
o0 t r T

T ) = (/ (/I(@,@j(@ds w(t) dt
T 0

When K(-,-) = 1, inequalities (1) and (2) have been studied in [1-3] and the references therein.
Related results on inequalities (1) and (2) can also be found in [4-6]|. In [7], the problem of characte-
rizing inequality (2) for p = 1 was established. When K(-,-) satisfies the Oinarov condition O, which
states that there exists a constant A > 1 such that

(K () + K (t,5)) < K (2, ) < b (K(r,0) + K(t,5) (4)
for x > t > s > 0, inequalities (1) and (2) have been treated in [8-10]. In [8|, the simplest case
1 <p<g<ooand 0 < r < oo is addressed. The papers [9, 10| investigate all possible relations
between the summation parameters, though their characterizations depend on the use of an auxiliary
function. In [11], both cases 1 < p < g < oo and 1 < ¢ < p < oo are considered, but with the
restriction r < q.

In this paper, we study inequalities (1) and (2) for both cases 1 <p <g<ooand 1 < ¢ < p < o0,
but now allowing any 0 < r < co. Moreover, we assume that the kernels K (-,-) belong to the classes
OF, n >0, referred to as Oinarov classes, which generalize the class of kernels satisfying condition (4).

The importance of studying inequalities (1) and (2) is highlighted in recent papers [2] and [12],
which emphasize that, due to numerous applications, this topic has become highly fashionable in the
theory of Hardy inequalities. Since papers [2| and [12] thoroughly reveal all applications of these
inequalities, we omit their listing here.

Assume that % + z% =1, % + % =1, and % = % — L Let the symbol A < B denote that A < CB
for some constant C' > 0, and let the symbol A ~ B denote that A < B <« A.

First, we formulate the characterization of the inequalities (1) and (2) for a kernel that satisfies
Oinarov’s condition (4), which demonstrates the approaches and main ideas of the proof. This case is
a special case of the main results presented in Theorems 3 and 4. It is worse to mention that, in this
case, it is also possible to include the case 0 < ¢ < 1 < p < 0o, which is excluded in the main results.

i

Theorem 1. Let 1 < ¢ < p < oo and 0 < r < co. Let the kernel K (-, -) satisfy the Oinarov condition
O. Then (1) holds if and only if A = max{A;<p, Aoo, Ao1, A11} < 00, where

Agep = 7u(m) 7u(s)ds p(JZ;r(o,x))Ndx M,
0 T
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Ago = 0/ 0/ u(s) ( 0/ Kr(s,z)w(z)dz) ds ( / v P (s) ds) VP ()dE |
Ag = O/ O/U(s) (O/ w(z)dz) Ki(t, s) (t/vl -7 ) v P (dt |
A= 7 /tu(s) (/sw(z)dz) ;ds ; (/OOKP'(s,t)Ulp'(s) ds) p/u(t) (/tw(s)ds) ;dt H
0 0 0 t 0

Moreover, A ~ C, where C is the best constant in (1).

If we split the interior integral on the left-hand side of inequality (1) into two integrals, we obtain

q 1
T q

?u(:ﬁ) ( / (71((5,1&) £(5) ds) Tw(t) dt) dz
0 0 t

2
\
—
Tt~
=~

—s
=
w
N~ —
=3
=
~
3 )
Q
K

S

" /Ooum ( / (7K<s,t>f(s>ds)Tw<t>dt) dr | . (5)
0 0 T

Taking into account condition (4), from (5) we derive that the validity of (1) is equivalent to the
validity of the following three inequalities:

q
P

/ u(z) ( / ( / K(s,of(s)ds) w(t)dt) dr | <Culifih. (6)
0 0 t

/ (/K’"gjt ) (/f ) dr | < Col|fllpws (7)
7u(a:) (jw(t) dt> ' (7K(S,m)f(s) ds)qda: < Cs [ fllpo- 8)

0 0

Q=

Q|

Inequality (7) is a standard weighted Hardy inequality, which holds if and only if Agy < oo (see,
e.g., [13, Theorem 5|). Inequality (8) is a Hardy-type inequality involving a Volterra-type operator
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K~ f(z) = [ K(s,2z)f(s)ds, where K(-,-) satisfies the Oinarov condition O. Its validity follows from

the conditions Ag; < co and Aj; < oo, as established in [14].
In [15], it is proved that inequality (6) holds if and only if A,<), < oo, where

8 (8 " :
(f (fK(M)f(S) ds) w() d:c>

J (a0, B) = sup
el 0) =2 7

, 0<a< B < oo,

‘p,w(a,ﬁ)

as mentioned above, can be found in [14] when K(-,-), the kernel of the Volterra-type operator K,
satisfies the Oinarov condition O.

Unfortunately, inequality (6) has not received as much attention as inequality (1) due to its fewer
applications. Consequently, paper [15] has not garnered as many references as those discussing in-
equality (1), despite the fact that [15] addresses both cases, 1 < p < g < oo and 0 < ¢ < p < 00,
p > 1, for any 0 < r < oo, with the results presented in terms of the quantity J,, without imposing
any restrictions on the kernel involved. However, (6), being less popular than inequality (1), serves as
the basis for characterizing inequality (1), as demonstrated by the splitting in (5).

Let
B s/t r 1
(f (f K(t,s)f(s) ds) wl(t) dt)
T (a, B) = sup ~——

, 0<a<f<x.
£>0 |f

‘p,v,(a,ﬁ)

Similarly, we can derive characterizations for inequality (2) to hold when the kernel of the operator
T~ satisfies condition (4).

Theorem 2. Let 1 < ¢ < p < oo and 0 < r < co. Let the kernel K (-, -) satisfy the Oinarov condition
O. Then (2) holds if and only if B = max{By<p, Boo, Bio, Bi1} < 0o, where

o v s i
By<p = /u(x) /u(s)ds (J;,,(x,oo))“dx )
0 0
q % n %
oo P p

2 =
R4S
T =

L 1
[e’e] o0 o0 % P t ﬁ o] % .
By = / / u(s) / w(z)dz | ds / KP (t,s)v" P (s)ds | u(t) / w(s)ds | dt
0 t s 0 t

Moreover, B ~ C, where C is the best constant in (2).
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Theorems 1 and 2 are corollaries of the main results presented later in the paper, where inequalities
(1) and (2) are established for operators with more general kernels. We chose to present Theorems 1
and 2 in the Introduction because, for over 30 years since the Oinarov condition O was introduced in
1991, Hardy-type inequalities have been primarily studied for these kernels. The Oinarov classes O,
n > 0, were introduced in 2007 in [16]. However, despite the fact that the conditions for belonging to
these classes are significantly weaker than the condition O, they have not been as widely used as the
Oinarov classes yet.

Theorem 1 examines the case 1 < ¢ < p < oo and 0 < r < co. Since the case 1 < p < ¢ < ©
and 0 < r < oo was established in [8] using a similar splitting method, it has not been included in
the Introduction. However, it is worth noting that the conditions for the validity of standard Hardy
inequality (7) in the case 0 < ¢ < 1 < p < oo are known from [17]. When the kernel satisfies the Oinarov
condition, the missing characterizations for the validity of inequality (8) in the case 0 < ¢ <1 < p < o0
were recently provided in [18]. Furthermore, the condition A,«, < oo is necessary and sufficient for
the validity of inequality (6) when 0 < ¢ < p < o0, p > 1, and 0 < r < co. Since the simultaneous
validity of inequalities (6), (8), and (7) ensures the validity of inequality (1), we can easily derive
its characterizations for the case 0 < ¢ < 1 < p < oo and 0 < 7 < oo when the kernel satisfies
the condition O. The same arguments can be applied to determine the conditions for the validity of
inequality (2).

The structure of the paper is organized as follows. Section 1 is devoted to Oinarov’s classes. In
Section 2, we present our first main result, namely the characterization of inequality (1), and in the
next section, we present our second main result, namely the characterization of inequality (2).

1 The Oinarov classes of kernels

In the work [16], R. Oinarov introduced the classes of functions O, n > 0. Let us give the
definitions of these classes.

Let Q = {(z,8) : x > s > 0}. We define the classes O, n > 0, in a recurrent form as a set of
functions K (-, -) that are non-negative and measurable on the set  and satisfy certain conditions.

Definition 1. The class Of (Of) consists of functions of the form Ko(z, s) = r(s) (Ko(z,s) = r(x)).
Let the classes Oii be defined for i =0,1,....n—1, n > 1.

Definition 2. A function K(-,-) = K,(,-) € O;f, n > 1, if it is non-decreasing in the first argument
and there exist non-negative measurable on Q functions K;(-,-), Kyi(-,-), ¢ = 0,1,...,n — 1, and a
number h,, > 1 such that K;(-,-) € O, i =0,1,...,n — 1, and

1 n n
W > Kni(x, )Ki(t,s) < Kn(x,5) < hn Yy Ky (2, 1) Ki(t, s) (9)
i=0 1=0

for all z >t > s > 0, where K, ,(+,-) = 1.

Definition 3. A function K(-,-) = Ku(,-) € O, , n > 1, if it is non-increasing in the second
argument and there exist non-negative measurable on € functions Ki(-,-), Kin(-,-),i=0,1,...,n—1,
and a number h, > 1 such that K;(-,-) € O;,i=0,1,....,n — 1, and

n

Zn: Ki(z, ) Kin(t,s) < Kn(2,8) < by > Ki(z,£)Kin(t, s) (10)
=0 1=0

|-

for all z >t > s > 0, where K, ,(+,-) = 1.
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Let us present some examples. It is easy to see that the kernel I,,(z,s) = (z — s)®, a > 0, satisfies
the Oinarov condition O. However, if we slightly modify it to the form Kj(z,s) = (f(x) — g(s))%,
where f(-) is a non-negative function and ¢(-) is a non-negative increasing function, then it does not
satisfy (5). Indeed, since for all z > ¢ > s > 0, we have

Ki(z,s) = (f(x) = (1) + (9(t) — 9(s))" = Ki(2,t) + Koa(t, ),
where G(t,s) = (g(t) — g(s))® is taken as Ko(t,s), i.e., condition (10) holds for n = 1. Thus,
Ki(z,s) = (f(z) — g(s))* € O1, but it does not satisfy the Oinarov condition O.
One more kernel W(z,s) = fw(t)dt satisfies the Oinarov condition O. Let us modify it by
multiplying the weight w(t) by thes kernel K1(t,s) = (f(t) — g(s))* from the previous example, so that
the new kernel takes the form Ks(z,s) = f(f(t) —g(s))*w(t)dt. Then, for all x > z > s > 0, we have

Ka(e,9) = [ (70— gty + [ (£0) = gls)w(e)d
~ Koz, 5) + / (F() — g(2)w(t) di + (g(2) — g(5))° / w(t) dt

= Ko(z,2) + W(z,2)K12(2,5) + Ka(z, 5),

where now G(z,s) = (g(z) — g(s))* is taken as Kj2(z,s), i.e., the condition (10) holds for n = 2.
Therefore, Ka(z,s) € O .
In general, it was proved in [19] that the kernel

Ky(z,s) = /Kn(t, syw(t)dt, x>t>s>0,

belongs to the class O, if Ky(-,-) belongs to the class O,;, n > 0, and to the class O, | if Ky(-,)
belongs to the class O, n > 0.

2 Characterization of inequality (1)

Theorem 3. Let 0 < r < oo and the kernel K (-,-) belong to the Oinarov class O, , n > 1.
(i) f 1 < g < p < o0, then (1) holds if and only if A = max{As<p, Aji} < oo, where

S

q
T
~

) t s
Aji = max max / K;i(t, s)u(s) /Kfn(s,z)w(z) dz | ds
0o \D0 0

0<i<n 0<5<s

T

o

" /Kf’(57t)v1—p’(5)ds d —/Kf/(s,t)vl—l"(s)ds
t t

=R
q

Mathematics Series. No.2(122),/2026 95



A.A. Kalybay, A.M. Temirkhanova

©

p/
~ v 1/
Og%xngg?%ci / /KJ (s,t)v- P (s)ds
0\t

t s
/Kii(t, s)u(s) /Kfn(s,z)w(z) dz | ds

0 0

t s

q T

xd /Km-(t, s)u(s) /Km(s,z)w(z) dz | ds

0 0

Moreover, A ~ C, where C is the best constant in (1). N N
(i) If 1 < p < g < o0, then (1) holds if and only if A = max{A,<4, Ain} < 00, where

3k
[

Sk
T =

1

o

Apey=sw | [ut)d ] g 00.2),
z2>0

p P
q

Aip = sup max /vl_p/(x) /Kf(m,s)u(s) /K{n(s,t)w(t) dt| ds| dx
2>0 0<i<n ’
z 0 0

3

3
Q=

A sup max / /Kpa:s o' P (z)d / t)ydt | ds
2>0 0<i<n

Moreover, A ~ C, where C' is the best constant in (1).

Proof. Applying (10) to the second term in (5), we get

7u(m) / 7K(s,t)f(s)ds wt)dt | de
0 0 x

Y 7u(x) jK{n(x,t)w(t)dt ; ?Ki(s,x)f(s)ds qdm E
0 0 J

Thus, the validity of inequality (1) is equivalent to the simultaneous validity of inequality (6) and the
following n 4 1 inequalities:

3

Q

1=

s

[e%s} x [e%¢] q %
u(z) K}:n(:c,t)w(t) dt Ki(s,z)f(s)ds | dx <Ci|f
[\ /

where K;(-,-) belongs to the class O; , i =0,1,...,n.

p,v» (11)
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In the case 1 < ¢ < p < o0, it follows from [15, Theorem 3.1 that inequality (6) holds if and
only if A,<p < oo, while from [20, Theorem 14] it follows that inequalities (11) hold if and only if
A\ji < oo. Additionally, by combining the best constant C; of inequality (6) and the best constants
Cl,i=0,1,...,n, of inequalities (11), we obtain A~C.

Similarly, in the case 1 < p < ¢ < 00, it follows from [15, Theorem 3.1| that inequality (6) holds if

and only if Ap<, < oo, while from [16, Theorem 6] it follows that inequalities (11) hold if and only if
A;n < co. Moreover, in this case, A ~ C. O

3 Characterization of inequality (2)

Theorem 4. Let 0 < r < oo and the kernel K(,-) belong to the Oinarov class Of n>1.
(i) If 1 < ¢ < p < oo, then (2) holds if and only if B = max{By<p, ”} < 00, where

q
r

B. — q T
Bij = (hax max / /Ki’j(s,t) u(s) /Km(z,s)w(z) dz | ds
0 t s

122
q

=
=

¢ 0 ¢
/Kf (t,s)v" P (s)ds | d /Kf/(t,s)vl_p/(s)ds
0 0

t

o
/ ,
~ K? 1=p
[nax max / / (L s)v P (s)ds
0

0
/OOKg (s, t)u(s) 7}(;;,1.(2, syw(z)dz | ds

q T
xd /Kivj(s,t) u(s) /Km(z,s)w(z) dz | ds
t s

Moreover, B ~ C, where C is the best constant in (2). N
(i) If 1 < p < g < o0, then (2) holds if and only if B = max{By<q, Bni} < 0o, where

'@\‘t
3

SIS

RIS
==

1
Bp<q = sup /u(x) dx J;r(z,oo),

2>0
0

3

B,; = sup max /’Ul_p/(x) /Kf(s,x)u(s) /K,’;i(t, syw(t)dt | ds| dx
2>0 0<i<n ’
0 z

Q=

q
r

q
oo z F o0
A sup max / /Kfl(s,x)vl_p’(q:)dx u(s) /KT (t,s)w(t)dt | ds
2>0 0<i<n
z 0 s
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Moreover, B &~ C, where C is the best constant in (2).

Proof. Splitting the interior integral on the left-hand side of inequality (2), we get

7u(x) 7 /tK(t,s)f(s)ds Tw(t)dt de q
0 T 0
~ ?u(w) ?(/IK(t,s)f(s)ds Tw(t)dt ;dx E
0 T 0
+ 7u(m) 70 tK(t,s)f(s)ds Tw(t)dt ;dx q. (12)
0 T T

7u(:c) 7 /IK(t,s)f(s)ds Tw(t)dt ;dx E
0 x 0

1
q q

/Ki(x,s)f(s) ds | dx
0

S

n

~ 7u(x) 71{,2,@.(75, 2)w(t) dt

=0 \

Thus, the validity of inequality (2) is equivalent to the simultaneous validity of inequality

0o 0o t r % %
/ u(x) / K(t,s)f(s)ds | w(tydt| de| <OVl (13)
0 x T
and the following n + 1 inequalities:
n 0 o) % T q %
3 / u(x) / KTt xyw(t) di / Ki(z.s)f(s)ds | dz| <C'lfllpwr  (14)
i=0 0 T 0

where K;(-,-) belongs to the class Oj, 1=0,1,...,n.

In the case 1 < ¢ < p < o0, it follows from [15, Theorem 3.3| that inequality (13) holds if and
only if By<p < oo, while from [20, Theorem 11] it follows that inequalities (14) hold if and only if
Eij < o0. Additionally, by combining the best constant C7 of inequality (13) and the best constants
C!, i=0,1,...,n, of inequalities (14), we have B~C.

Similarly, in the case 1 < p < ¢ < 00, it follows from [15, Theorem 3.3] that inequality (13) holds
if and only if By<q < 0o, while from |16, Theorem 5] we have that inequalities (14) hold if and only if

B,; < oo. Moreover, in this case, B ~ C.
O
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Remark 1. Let us again consider inequality (1). Suppose that the kernel K(-,-) belongs to the
Oinarov class O;f, n > 1, but not to the Oinarov class O, , n > 1, as stated in the condition of

Theorem 3. Then, applying (9) to the second term in (5), we obtain the following inequality:

7u(m) / KT (2, t)w(t) dt
0

0

1
q q

/ Kni(s,2)f(s)ds | dx | <Ci|lflpo

S

instead of (11). The characterization of Hardy-type inequality (3) when the operator T is given by
oo

K~ f(z) = [ K(s,z)f(s)ds, without any restriction on its kernel K(,-), remains an open problem.
x

Since, by definition of the class O;f, n > 1, there are no restrictions on the non-negative measurable
functions K, ;(-,-), we cannot establish the validity of inequality (1) when the kernel K(-,-) belongs

to the Oinarov class O;f, n > 1; instead, we can only do so when it belongs to the class O, n > 1.

A similar situation arises for inequality (2): we can characterize it only if the kernel K(-,-) belongs to
the Oinarov class O;f, n > 1.

Conclusion

The necessary and sufficient conditions for the validity of the three-weight Hardy inequalities with
iterated operators and generalized kernels belonging to the Oinarov classes were obtained. The obtained
results can be used in harmonic analysis, in the theory of differential and difference equations, as well
as in other areas of mathematics. Moreover, the characteristics of weighted Hardy inequalities with
iterated operators can now be used to study bilinear weighted Hardy-type inequalities.
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Ternary Menger hyperalgebras: some algebraic properties
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In this article, we first establish an algebraic hyperstructure called a ternary Menger hyperalgebra of rank n,
where n is a natural number. The algebraic hyperstructure can be regarded as a novel generalization
of ternary semihypergroups. In particular, by setting the natural number n equal to 1, the algebraic
hyperstructures of ternary Menger hyperalgebras of rank 1 and ternary semihypergroups are the same.
And then, we extend some fundamental results on the ternary semihypergroup theory to study on ternary
Menger hyperalgebras of rank n including subhyperalgebras and homomorphisms. Moreover, we investigate
some interesting algebraic connections among Menger algebras of rank n, Menger hyperalgebras of rank n,
ternary Menger algebras of rank n and ternary Menger hyperalgebras of rank n. In this section, we present
that the algebraic hyperstructure of ternary Menger hyperalgebras of rank n can also be considered as an
extension of the concepts Menger hyperalgebras of rank n and ternary Menger algebras of rank n. Finally,
we use algebraic hyperstructures of ternary Menger hyperalgebras of rank n to construct the so-called
diagonal ternary semihypergroups of the ternary Menger hyperalgebras of rank n.

Keywords: Menger algebras, Menger hyperalgebras, ternary Menger algebras, ternary Menger hyperalge-
bras, semigroups, semihypergroups, ternary semigroups, ternary semihypergroups, diagonal ternary semi-
hypergroups.

2020 Mathematics Subject Classification: 20M10.

Introduction

A unary function, which is defined on a nonempty X (i.e. a mapping from X into X), is known as
a transformation of the set X. Later, the idea of multiplace functions, which are also called functions
of many variables, has been studied. In 1946, Menger [1] presented an algebraic property of the
composition of multiplace functions, which is called superassociative law. This study has been credited
as the first research work concerning on the study of Menger algebras of rank n, where n is any positive
integer. A Menger algebra (M, o) of rank n is an (n+1)-ary algebraic structure such that its (n+1)-ary
operation o satisfies the superassociative law, i.e.,

o(o(x, Y1,y Yn)s 21y -5 2n) = 0(x,0(Y1, 215+ -y Zn)s -+, O(Yny 215+ -+ Zn)) (1)

for all z,y1,...,Yn,21,..-.,2n € M. It is easy to see that the superassociative law is an extension of
the associative law:

o(o(x,y), z) = o(x, 0(y, 2)) (2)

for all z,y,z € M, i.e., the superassociative law (1) is reduced to the associative law (2) if n = 1.
Furthermore, the Menger algebra (M, 0) of rank n is also reduced to a semigroup. As a result, Menger
algebras of rank n can be regarded as a natural generalization of semigroups.

Based on the concept of Menger algebras of rank n, there is a number of published papers studied
on this structure in various directions and fields, both theoretical and applied mathematics (e.g. [2,3]).
The theory of Menger algebras of rank n and its applications have been developed by Dudek and
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Trokhimenko who introduced the idea of principal v-congruences on Menger algebras of rank n, which
is an extension of principal right (left) congruences on semigroups [4]. By using the perspective of
commutativity, Dudek and Trokhimenko [5-7] investigated some related algebraic properties on Menger
algebras of rank n. Moreover, Dudek and Trokhimenko [8] used some operations to characterize the set
of multiplace functions. In 1997, Trokhimenko [9] introduced the so-called v-regular Menger algebras
of rank n, which can be acted as a generalization of regular semigroups, and also investigated some
interesting results on the structures. In 2003, Denecke [10] studied on partial Menger algebras of rank
n of terms. Up to 2021, Denecke and Hounnon [11] discussed some properties on Menger algebras of
rank n and clones of terms.

The idea of ternary semigroups was first known when Banach (c.f. [12]) demonstrated some exam-
ples of ternary semigroups which need not to be reduced to semigroups. In 1932, the algebraic theory
of ternary semigroups was firstly introduced by Lehmer [13]. A ternary semigroup (M, x) consists of a
nonempty set M and a ternary operation x defined on M satisfying the so-called the ternary associative
law, i.e.,

* (x(u,v,2),y,2) = *(u,*(v,2,9),2) = *x(u, v, *(x,y, 2)) (3)

for all u,v,x,y,z € M. According to the significant remark which was demonstrated by Banach, the
algebraic properties and applications of ternary semigroups have been extensively studied (c.f. [14]),
including ternary algebras and Banach ternary algebras, see [15-17]. Moreover, Chronowski [18] studied
some results on ternary linear algebras and topological ternary structures. In [19], Jin et al. investigated
some algebraic properties on C*-ternary algebras. In 1955, Los [12] showed that each ternary semigroup
can be embedded into a semigroup. In [20], Santiago and Sri Bala presented a regularity condition of
ternary semigroups and studied some properties of regular ternary semigroups. Recently, Nongmanee
and Leeratanavalee [21] extended the well-known result, i.e., Cayley’s theorem, to study on ternary
semigroups.

We note here that Menger hyperalgebras of rank n can be reduced to ternary algebraic structures
with its ternary operation satisfying the following identity:

o(o(x,y1,Y2), 21, 22) = o(x,0(y1, 21, 22), 0(y2, 21, 22)) (4)

for all z,y1,y2, 21,20 € M if n = 2. It is easy to see that the identities (3) and (4) are not the same. It
means that Menger algebras of rank n cannot be a generalization of ternary semigroups. Based on the
previous remark, Nongmanee and Leeratanavalee [22] initiated the idea of ternary Menger algebras of
rank m as a new generalization of ternary semigroups in sense of Menger algebras in 2021. A ternary
Menger algebra (M, o) of rank n consists of a nonempty set M and a (2n + 1)-ary operation which
satisfies the so-called the ternary superassociative law given as follows:

O(O(Uy V1o v ey Uy By e e oy )y YLy e oy Yy 21y -+ -5 Zn)
:O(uvo(vlaa:lw"7xnay17"'7yn)a"'7<>(vna$l7"'7xnay17"'7yn)azl7"'azn) (5)
:0<U7U1a"'avna<>('rl7y17"'aynazl7"'72n)a"-7O(mn7y1a"'7ynaz17~--;zn))

for all w,v;, x;,y;, 2 € M, i € {1,...,n}.

Ternary Menger algebras of rank n can be considered as a natural generalization of ternary semi-
groups by setting the natural number n = 1. Then, the ternary superassociative law (5) is reduced
to the ternary associative law on ternary semigroups (3) and implies that ternary Menger algebras of
rank 1 and ternary semigroups are the same. Nongmanee and Leeratanavalee 23| recently presented
the regular condition on ternary Menger algebras of rank n and investigated some algebraic properties
of v-regular ternary Menger algebras of rank n.

In 1934, Marty [24] initiated the concept of algebraic hyperstructures when he defined the so-called
hypergroups associated with hyperoperations. Such a concept is a new perspective on the classical
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algebraic theory. That is, on the classical algebras, a composition of two elements (or n elements) of
a base set is again an element, but on algebraic hyperstructures, a composition of two elements (or n
elements) is a nonempty set. Since then, algebraic properties on hyperstructures have been investigated
by many authors and there are many books written on this topic. Corsini and Leoreanu [25] point
out the application of hyperstructures to graphs, hypergraphs, cryptography, codes, automata theory,
fuzzy set theory, rough set theory and geometry (see also [26,27]). Semihypergroups and ternary semi-
hypergroups (sometimes called hypersemigroups and ternary hypersemigroups, respectively) are also
algebraic hyperstructures that can be considered as generalizations of semigroups and ternary semi-
groups, respectively. The idea of semihypergroups was initiated by Bonansinga and Corsini [28,29].
There are currently many articles studying semihypergroups and ternary semihypergroups by many
mathematicians in different contexts. In 2021, Kumduang and Leeratanavalee [30] combined the con-
cepts of Menger algebras of rank n and hyperstructures to create a generalization of semihypergroups
called a Menger hyperalgebra of rank n. In their work, they also investigated some fundamental re-
sults on the hyperstructures, including the Cayley’s theorem and the isomorphism theorem. Recently,
Nongmanee and Leeratanavalee [31] studied the algebraic connection between Menger hyperalgebras
of rank n and Menger algebras of rank n through regularity.

Inspired by the previous structural and hyperstructural studies, in this article we will start with
the following facts: (i) each semihypergroup can be formed into a ternary semihypergroup, while
some ternary semihypergroups do not necessarily reduce to an ordinary semihypergroup; (ii) Menger
hyperalgebras can be regarded as a generalization of semihypergroups, but it cannot be regarded as a
generalization of ternary semihypergroups. Therefore, a potential research question arises as to what
is the algebraic structural generalization of ternary semihypergroups in terms of the arbitrary arity of
a hyperoperation that satisfies the ternary superassociative law? Thus, in Section 2, the concept of
ternary Menger hyperalgebras of rank n is introduced by combining the concepts of ternary Menger
algebras of rank n and algebraic hyperstructures. In particular, we will examine their basic results and
study the algebraic connections between ternary Menger hyperalgebras of rank n and other structures.
In Section 3, we use the hyperstructure of ternary Menger algebras of rank n to construct what are
called diagonal ternary semihypergroups. Moreover, we present some algebraic characteristics of the
hyperstructure. In the last section, we will conclude the article by showing the relationship between
structures and hyperstructures.

1 Preliminary background

To obtain the main results, we first need to recall the initial definitions and results of Menger
algebras of rank n, ternary Menger algebras of rank n and Menger hyperalgebras of rank n.

Let (M,0) be a Menger algebra of rank n together with an (n + 1)-ary operation o given by
(Z, Y1,y Yn) — o(x,y1,...,yn). Then, (M,o) forms a ternary Menger algebra of rank n under a
(2n + 1)-ary operation ¢ defined by (z,y1, ..., Yn, 215+, 2n) = 0(0(T, Y1, Yn)s 215 -+ -5 Zn)-

The ternary Menger algebra (M, <) of rank n formed by the Menger algebra (M, o) of rank n is
called a ternary Menger algebra of rank n induced by a Menger algebra of rank n. There are also some
examples of ternary Menger algebras of rank n that cannot be reduced to Menger algebras of rank n,
which are given in [22,23].

Let M be a nonempty set and an operation g : M"+! — P*(M), where P*(M) is the family of
all nonempty subsets of M, be defined by: for any A, B; € P*(M), i € {1,...,n},

g(A,By,...,B,) = U gla,by,..., by).
a€Ab;€B;ic{l,...,n}

Then g is called a (2n+ 1)-ary hyperoperation. In [30], an (n+ 1)-ary hypergroupoid (M, g) is a pair of
a nonempty set M and an (n+1)-ary hyperoperation g defined on M. If the (n+1)-ary hyperoperation
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g satisfies the superassociative law given as in (1), i.e.,

U gla,z1,...,2p) = U g(z,b1,...,bp),
a€g(x,Y1,--sYn) bi€9(yi 21,..2n),3€{1,...,n}
for all a,x,y1,...,Yn,21,-.-,2n € M, then the (n + 1)-ary hypergroupoid (M, g) is called a Menger
hyperalgebra of rank n. The first observation about Menger hyperalgebras of rank n is the fact that
Menger hyperalgebras of rank n immediately reduce to semihypergroups by setting n = 1. This means
that it is a structural generalization of all semihypergroups. The following theorem shows a closed
connection between Menger algebras of rank n and Menger hyperalgebras of rank n.

Theorem 1. |30] Let (M, o0) be a Menger algebra of rank n. Then, (M, g) forms a Menger hyperal-
gebra of rank n under an (n + 1)-ary hyperoperation g defined by g(z,y1,...,yn) = {o(z,y1,...,yn)}
for all z,y1,...,yn € M.

Ezxample 1. Some examples of Menger hyperalgebras of rank n have already been presented in [30].
(i) The set of all real numbers R together with an (n + 1)-ary hyperoperation g defined by

g(xaylavyn):{x‘FW} forallx,yl,...,ynER,

where + is the usual addition on R, is a Menger hyperalgebra of rank n.
(ii) Define an (n + 1)-ary hyperoperation g on the unit interval [0, 1] as follows:

9T, y1, ..y yn) = [0, W} for all z,y1,...,yn € [0,1],

where X is the usual multiplication on [0, 1]. Then, ([0, 1],g) forms a Menger hyperalgebra of
rank n.
(iii) Let N be the set of all nonnegative integers. We define an (n + 1)-ary hyperoperation g on N by

9z, Y1,y yn) ={m € N|m > max{x,y1,...,yn}} forall z,yi,...,y, € N.

Then, (N, g) is a Menger hyperalgebra of rank n.
To better understand the Menger hyperalgebras of rank n, we refer the reader to [30].

2 Ternary Menger hyperalgebras of rank n

In this section, we will first create what is called ternary Menger hyperalgebras of rank n, where
n is a positive integer. The hyperstructure is a new appropriate generalization of the whole ternary
semihypergroup. Then, we will examine some of its interesting algebraic properties, including sub-
hyperalgebras and homomorphisms. The algebraic connections among Menger algebras of rank n,
Menger hyperalgebras of rank n, ternary Menger algebras of rank n and ternary Menger hyperalgebras
of rank n have also been studied.

Let M be a nonempty set and f be a (2n + 1)-ary hyperoperation from M into P*(M). For each
XY, Z; € P*(M), i €{1,...,n}, we define

fXv,... Y 2, ..., Zy) = U F@, Y1y s Yny 215+ 5 2n)-
reX,y;€Y;,2,€7Z;

For convenience, throughout this article, the sequence of elements y1,...,¥y, is replaced by the
symbol y and the composition f(x,y1,...,Yn,21,...,2,) under the (2n + 1)-ary hyperoperation f is
denoted by the abbreviated notation [y ...ynz1 ... 2, or z[gyz]. In the case where z; = -+ = 2, = 2,
we write z[yz"] instead of f(x,y1,...,Yn, 21, -+, 2n).

Moreover, for any Menger hyperalgebra (M, g) of rank n, we also write z[y] instead of g(z, y1,...,Yn).
Also, in the case where y; = - -+ = y, = y, the notation x[y"] is written instead of g(z,y1,...,yn).
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Definition 1. A (2n + 1)-ary hypergroupoid (M, f) is a (2n + 1)-ary algebraic hyperstructure con-
sisting of a nonempty set M and a (2n + 1)-ary hyperoperation f defined on M.

Definition 2. A (2n—+1)-ary hypergroupoid (M, f) is called a ternary Menger hyperalgebra of rank n
if its (2n 4 1)-ary hyperoperation f satisfies the ternary superassociative law given in (5), i.e.,

u[oZ][yz] = ulvi[ZY] ... v, [2Y]Z] = ulvz:[yZ] . .. 24 [yZ]]
for all w,v,Z,y,z € M.
For algebraic hyperstructures, the ternary supperassociative law given in (5) means that:
alyz] = U ulbz] = U ulve]
a€u[vz] bicv;[zyl,ie{l,...,n} ci€wx;[gzl,ie{l,...,n}
for all w,v,2,9,z € M.

By Definition 2, we see that the algebraic hyperstructure of ternary Menger hyperalgebras of rank n
can be observed as a new generalization of ternary semihypergroups. This concept differs from the well-
known concepts such as: n-ary semihypergroups and ordered n-ary semihypergroups. In particular,
in case where n = 1, the ternary superassociative law immediately reduces to the ternary associative
law presented in (3). Moreover, a ternary Menger hyperalgebra of rank n is immediately reduced to a
ternary semihypergroup. However, the n-ary semihypergroup is reduced to a ternary semihypergroup
by setting n = 3.

For the first result, we show the closed algebraic connection between the algebraic structures of

ternary Menger algebras of rank n and the algebraic hyperstructures of ternary Menger hyperalgebras
of rank n.

Theorem 2. Any ternary Menger algebra of rank n can form a ternary Menger hyperalgebra of
rank n.

Proof. Let (M,<) be a ternary Menger algebra of rank n. On the base set M, we define a (2n+ 1)-
ary hyperoperation f by
z[yz] = {o(z,y,2)} for all x,y,z € M. (6)

Indeed, for each u,v,%,y,z € M, we have

ulvz]lyz] = o(u, v, 7)[y?]

u[vz1[yz] ... xn[yZz]] =

It follows that f satisfies the ternary superassociative law. Thus, (M, f) forms a ternary Menger
hyperalgebra of rank n. O

We call (M, f), where f is defined in (6) of Theorem 2, a ternary Menger hyperalgebra of rank n
induced by a ternary Menger algebra of rank n or a trivial ternary Menger hyperalgebra of rank n. To
better understand the nature of the ternary Menger hyperalgebras of rank n, the following example is
needed.
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Ezample 2. (i) Let M be a nonempty set. Define a (2n + 1)-ary hyperoperation f : M2+t —
P (M) by

z[yz] = {x} forall z,y,z€ M.

Therefore, (M, f) forms a ternary Menger hyperalgebra of rank n.
(ii) Let Z be the set of all integers. A (2n + 1)-ary hypergroupoid (Z x Z, f), together with a
(2n + 1)-ary hyperoperation f defined by:
(a,0)[(u1,v1) ... (U, vn)(®1,91) - .- (0, yn)] = {(a,yn)} for all a,b,u,v,%,y € Z

forms a ternary Menger hyperalgebra of rank n.
(iii) Define a (2n 4 1)-ary hyperoperation f on the set R of all real numbers as follows:

xlyz] = {o + BEHEAEEEI Y for all 2,7, 2 € R.
Therefore, (R, f) is a ternary Menger hyperalgebra of rank n.
(iv) On the set R4 of all positive real numbers, we define a (2n + 1)-ary hyperoperation f as follows:

z[gz] ={x X Yy X -+ Xyp X 21 X --- Xz} forall 2,7,z € Ry
Then, (R4, f) is a ternary Menger hyperalgebra of rank n.
Ezample 3. Let N be the set of all natural numbers. Define a (2n + 1)-ary hyperoperation f by
z[yz] = {m € N| m > max{z,y,z}} forallz,y,ze N
Then, (N, f) is a ternary Menger hyperalgebra of rank n.
Ezxample 4. Let M be the unit interval [0, 1]. Define a (2n + 1)-ary hyperoperation f by
z[yz] = [m,1] forall x,y,z € M,

where m = min{z,y,z}. Hence, the (2n + 1)-ary hypergroupoid (M, f) forms a ternary Menger
hyperalgebra of rank n.
Ezample 5. On the unit interval [0, 1], we define a (2n + 1)-ary hyperoperation f by

0 mxy1><~~-><yn><z1><~~~><zn]
) 2n+1

z[yz] = | for all z,y, z € [0, 1],

where x is the usual multiplication on [0,1]. Then the (2n + 1)-ary hypergroupoid (M, f) forms a
ternary Menger hyperalgebra of rank n.

To obtain our main result, some special elements of ternary Menger hyperalgebras of rank n are
defined in a manner similar to semihypergroup theory and ternary semihypergroup theory.

Definition 3. Let (M.f) be a ternary Menger hyperalgebra of rank n. An element e € M is said to
be
(i) a (scalar) left identity element if

x € ele"x"] ({x} =ele"z™]) forall x € M;
(ii) a (scalar) right identity element if

x € zle"e"] ({x} = zle"e™]) forall x € M;
(iii) a (scalar) lateral identity element if

x € elx"e"] ({x} =e[z"e™]) forall x € M;
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(iv) an (scalar) identity element if
x € e[e"z™] Ne[z"e"] Nx[e"e™] ({z} = ele"x"] = e[z"e"] = z[e™e™]) for all x € M.

Next, we provide basic methods, namely subhyperalgebras and homomorphic images, to construct
new ternary Menger hyperalgebras of rank n by using the given ternary Menger hyperalgebras of
rank n.

Definition 4. Let (M, f) be a ternary Menger hyperalgebra of rank n and S be a nonempty subset of
M. A (2n+1)-ary algebraic hyperstructure (.S, f) is called a ternary Menger subhyperalgebra of rank n
of (M, f) if S is closed under the (2n + 1)-ary hyperoperation f, i.e., if ,3,z € S, then z[yz] C S. If
(S, f) is a ternary Menger subhyperalgebra of rank n of (M, f), then we write (S, f) < (M, f).

Example 6. (i) Consider the ternary Menger hyperalgebra (M, f) of rank n in Example 4. Let
Sp = [p, 1], where m < p <1. Then, (Sp, f) < (M, f).
(ii) Consider the ternary Menger hyperalgebra (M, f) of rank n in Example 5. Let S, = [0, ¢], where
0<¢<1. Then (Sq, f) < (M, [).

Using the concept of ternary Menger subhyperalgebras of rank n, we will examine some basic results
about the (2n + 1)-ary algebraic hyperstructures.

Theorem 8. Let (S1, f),(Se, f) and (Ss, f) be ternary Menger subhyperalgebras of rank n of a
ternary Menger hyperalgebra (M, f) of rank n. Then, the following assertions hold:
(1) if (Sla f) < (‘527 f) and (527 f) < (‘937 f)7 then (Sl? f) < (537 f)7
(11) if Sl - 52 - Sg, (Sl,f) < (Sg,f) and (Sg,f) < (Sg,f), then (Sl,f) < (Sg,f)

Proof. The proof is straightforward. O

Theorem 4. Let I be an indexed set and let (S;, f), where i € I, be ternary Menger subhyperalgebras
of rank n of a ternary Menger hyperalgebra (M, f) of rank n. Then, ([ S;, f) < (M, f).
i€l

Proof. The proof is straightforward. O

Let (M, f) be a ternary Menger hyperalgebra of rank n and S be a nonempty subset of M. Then,
there is at least one ternary Menger hyperalgebra of rank n containing the subset S. That is, (M, f)
is a ternary Menger hyperalgebra of rank n containing S. By Theorem 4, we immediately obtain that
the intersection of all ternary Menger subhyperalgebras of rank n of (M, f) which contain the subset
S forms a ternary Menger subhyperalgebra of rank n of (M, f). We denote it by (g, f). Using the
previous fact, the following algebraic property is examined.

Proposition 1. Let (M, f) be a ternary Menger hyperalgebra of rank n and S be a nonempty subset
of M. Then,
(i) SCS;
(ii) if (T, f) is a ternary Menger subhyperalgebra of rank n of (M, f) which contains the subset S,
then (S, f) < (T, f).

Proof. The proof is straightforward. O

The next purpose of this section is to demonstrate other basic results of ternary Menger hyper-
algebras of rank n related to the concepts of homomorphism and ternary Menger subhyperalgebra
of rank n. In order to obtain the result, it is necessary to introduce the concept of several types of
homomorphism in ternary Menger hyperalgebras of rank n.

Definition 5. Let (M, f) and (N, g) be ternary Menger hyperalgebras of rank n. A mapping
¢: (M, f) — (N,g) is called:
(i) a homomorphism if for each x,y,z € M,
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o(z[yz]) € o(@)[¢(y1) - - - Dlyn)d(21) - B(2n)];

(ii) a strong homomorphism if for each z,y,z € M,

o(z[yz]) = o(@)[¢(y1) - - P(yn)d(21) - . ¢(2n)].

By Definition 5, if the homomorphism ¢ is injective, it is called a monomorphism (or an embedding).
Moreover, if the strong homomorphism ¢ is both injective and surjective, it is called an isomorphism
from (M, f) onto (N,g). In this particular situation, we say that (M, f) is isomorphic to (IV,g) and
denote by (M, f) = (N, g).

Theorem 5. Let (M, f) and (N, g) be ternary Menger hyperalgebras of rank n and let ¢ : (M, f) —
(N, g) be a homomorphism. Then,
() i (5. £) < (M ) then (6(S). ) < (N g):
(i) if (7.) < (N,g) and ¢ (1) 0 then (6-(T). ) < (01, ),
where ¢(S) = {t € N | ¢(s) =t for some s € S} and ¢~1(T) = {s € M | ¢(s) =t for some t € T}.
Proof. (i) Assume that (S, f) < (M, f). Let 2,7,z € #(S). Then, there exist a,b,é € S such that
¢(a) =z, ¢(b;) = y; and ¢(¢;) = 2, where i € {1,...,n}.
By our assumption, we get a[bc] € S and hence, ¢(a[bc]) € ¢(S). Since ¢ is a homomorphism from
(M, f) into (N, g), we have

w[gz] = ¢(a)[3(b1) - .- (bn)d(c1) - .- Pen)] = lalbe]) € H(S).

It follows that (¢(S), g) is a ternary Menger subhyperalgebra of rank n of (N, g).
(77) The proof is similar to the argument of the assertion (7). O

We next conclude this section by examining the algebraic connections among Menger algebras
of rank n, Menger hyperalgebras of rank n, ternary Menger algebras of rank n and ternary Menger
hyperalgebras of rank n.

Theorem 6. Any Menger hyperalgebra of rank n can form a ternary Menger hyperalgebra of rank n.

Proof. Let (M, g) be a Menger hyperalgebra of rank n. We define a (2n + 1)-ary hyperoperation f
on M by
x[yz] = x[y][z] for all x,y,z € M. (7)

Let u,v, 2,9,z € M. Using the definition of f and the superassociativy of g, we obtain

ulvz][7z] = u[o][z][7][Z]

= u[vi[7]. .. va[2]][7][Z]
= u[v1[Z][7] . . . va[7][7]][Z]
= u[v1[Z7] . .. vn[Z7]][]
= u[v1[Z7] . .. vn[Z7]Z],

ulvz1[gz] . .. xn[yZ]] = ulv][z1[yZ] . . . 20 [yZ]]
= u[v][z1[y][z] . . . zn[7][Z]]
= u[v][z1[y] . .. zn[7]][2]
= u[v][z][7][Z]
= u[vz][yZ]

It implies that
ul[07)[72) = u[vi[Z7] . . . va[TY)Z] = u[v21[F7] . .. 2n[FZ]]  for all u, s, %, 7,2 € M.
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Thus, the (2n 4 1)-ary hyperoperation f satisfies the ternary superassociative law. Thus, (M, f)
forms a ternary Menger hyperalgebra of rank n. O

However, there are some ternary Menger hyperalgebras of rank n that do not need to be reduced to
Menger hyperalgebras of rank n. To illustrate the previous statement, the following related examples
are given.

Ezample 7. (i) Let Z be the set of all integers. Define a ternary hyperoperation - on Z by
(z,y,z) ={zx—y+2z} forall z,y,z€Z,

where — and + are the usual subtraction and the usual addition, respectively. Then, (Z,-) forms
a ternary semihypergroup that is not reduced to a semihypegroup. Next, we define a (2n+1)-ary
hyperoperation f on Z as follows:

ZE[gZ] :{'(x’ylwzl)} for all :E,Q,ZEZ

Using the ternary associativity of - on Z, the (2n + 1)-ary hyperoperation f also satisfies the
ternary superassociative law. Thus, (Z, f) is a ternary Menger hyperalgebra of rank n that is
not reduced to a Menger hyperalgebra of rank n.

(i) Let M = {1,—1,4,—i}, where i is the imaginary unit, i.e., i> = —1. Define a (2n + 1)-ary
hyperoperation f,, where p € {1,...,n}, on M by

zlyz] = {z x yp X zp} forall z,y,z € M,
where x is the usual multiplication. Then, (M, f,) forms a ternary Menger hyperalgebra of

rank n for all p € {1,...,n}. It also does not reduce to a Menger hyperalgebra of rank n.

Proposition 2. Every ternary Menger algebra of rank n induced by a Menger algebra of rank n can
be formed into a ternary Menger hyperalgebra of rank n induced by a Menger hyperalgebra of rank n.

Proof. Let (M,©) be a ternary Menger algebra of rank n induced by a Menger algebra (M, o) of
rank n, where a (2n + 1)-ary operation ¢ is defined by

o(z,y,z) = o(o(x,y),z) forall z,y,z€ M.

By Theorem 1, we obtain that (M, g) is a Menger hyperalgebra of rank n under an (n + 1)-ary
hyperoperation g defined by

zly] = {o(x,y)} forall z,y € M.

By Theorem 2, (M, f) forms a ternary Menger hyperalgebra of rank n together with a (2n+ 1)-ary
hyperoperation f defined as in (6), i.e.,

z[yz] = {o(z,y,2)} forall z,y,z€ M.
Then, for each x,¥y,z € M, we have
zyz] = {o(x,7,2)} = {olo(,9),2)} = |J A{ola,2)} = |J alz] = «[g][2].
ac{o(z,y)} a€x[y]

So, we get z[yz] = z[y][z] for all z,§,zZ € M. It means that (M, f) forms a ternary Menger
hyperalgebra of rank n induced by the Menger hyperalgebra (M, g) of rank n. O

Proposition 3. Let e be a scalar identity element of a Menger hyperalgebra (M, g) of rank n, i.e.,
{z} = z[e"] = e[z"] for all z € M. Then, the element is again a scalar identity element of a ternary
Menger hyperalgebra (M, f) of rank n induced by (M, g).
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Proof. Let (M, g) be a Menger hyperalgebra of rank n consisting of a scalar identity element e. By
Theorem 6, we immediately obtain that (M, f) forms a ternary Menger hyperalgebra of rank n under
a (2n + 1)-ary hyperoperation f defined as (7), i.e., z[gz] = x[y][z] for all z, g, Z.

In fact, for each x € M we have z[e"e”] = x[e"][e"] = z[e"] = {x}, e[z"e"] = e[z"][e"] = x[e"] =
{z} and e[e"z"] = ele"]|[z"] = e[z"] = {x}.

Hence, the element e is again a scalar identity element of (M, f). O

3 Diagonal ternary semihypergroups

In this section, we use the (2n + 1)-ary algebraic hyperstructures of ternary Menger hyperalgebras
of rank n to construct new ternary semihypergroups called diagonal ternary semihypergroups. We
then study the algebraic connections between ternary Menger hyperalgebras of rank n and its diagonal
ternary semihypergroups.

Lemma 1. Let (M, f) be a ternary Menger hyperalgebra of rank n. Then, (M, e¢) forms a ternary
semihypergroup with respect to a ternary hyperoperation e; which is defined via a (2n + 1)-ary hy-
peroperation f on M by

o (x,y,z) =z[y"2"] forall z,y,z € M. (8)

Proof. Let (M, f) be a ternary Menger hyperalgebra of rank n. Define a ternary hyperoperation
o/ via a (2n + 1)-ary hyperoperation f on M as (8). Next, we show that e, satisfies the ternary
associative law.

Using the ternary superassociativity of f on M, we obtain that

.f(.f(uv v, l‘), Y, Z) =

or(u,v,0¢(x,y,2)) =

= op(of(u,v,7),y, 2)

for all w,v,x,y,2 € M. It immediately implies that e, satisfies the ternary associative law. Thus,
(M, ;) forms a ternary semihypergroup. O

As in Lemma 1, the important point is to know that each ternary Menger hyperalgebra (M, f)
of rank n can be used to form a ternary semihypergroup (M, es) with a ternary hyperoperation e
defined as (8). In this article, (M, o) is called a diagonal ternary semihypergroup of a ternary Menger
hyperalgebra (M, f) of rank n.

According to the definition of the ternary hyperoperation ey, we immediately get the following
result.

Proposition 4. Let (M, f) be a ternary Menger hyperalgebra of rank n. Then, a diagonal ternary
semihypergroup of a ternary Menger hyperalgebra (M, f) of rank n is unique.

Proof. The proof is straightforward. O

Remark 1. Non-isomorphic ternary Menger hyperalgebras of rank n can have the same diagonal
ternary semihypergroup.

The following example is provided to demonstrate that the statement in Remark 1 is true.

Ezxample 8. Let M = {a,b,c,d,e}. Define a ternary hyperoperation - on M by
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(z,y,2) ={z,y,z} forall x,y,z€ M.

It is easily to show that (M, -) forms a ternary semihypergroup. Next, we define (2n + 1)-ary hyper-
operations f; and fy on M as follows:
fi(z,9,2) = (z,y1,y1) and fa(x,9,2) = -(z,y2,y2) for all x,y,z € M.

Then, we can see that (M, fi) and (M, f2) are ternary Menger hyperalgebras of rank n. Suppose
that (M, f1) and (M, fo) are isomorphic via an isomorphism ¢. Consider, ¢(fi(a,a,b" "1, a")) =
H(-(a,0,a)) = dla) and Fo(6(a), $(a), (S(B)™, (8(a)") = -(6(a), 6(b), 6(b)) = {H(a), H(B)}.

It implies that ¢(f1(a,a,b” 1, a")) # fa(d(a), d(a), (6(b))" 1, (¢(a))™). This means that ¢ is not
an isomorphism. Thus, (M, f1) and (M, f2) are non-isomorphic ternary Menger hyperalgebras of rank

n. We also obtain that (M, ey ) and (M, ey,) are diagonal ternary semihypergroups of (M, f1) and
(M, f2), respectively, where o7 and ey, are defined by

o (x,y,2) = xz[y"2"] and ey, (z,y,2) = z[y"2"] forall z,y,z € M.

Furthermore, we can also see that (M, ef ) and (M, ey,) are the same.

Proposition 5. Let (M, f) be a ternary Menger hyperalgebra of rank n containing a scalar right
(resp. left, lateral) identity element e. If there exists m € M satisfying the property

ele"m"] = {e} (resp. mle"e"] = {e}, e[m"e"] = {e}),

then m is also a scalar right (resp. left, lateral) identity element.

Proof. Let e be a scalar right identity element of a ternary Menger hyperalgebra (M, f) of rank n.
Then, x[e"e”] = {x} for all x € M. Assume that m € M satisfies the property ele"m"] = {e}.
Consider, for each x € M,

]
[ ]
[m" (e[e"m"])"]
[m"e

This means that m is also a scalar right identity element. Similar to the previous argument, we
can prove the rest. O

Corollary 1. Let (M, f) be a ternary Menger hyperalgebra of rank n containing a scalar identity
element e. If there exists m € M satisfying the property

{e} =mle"e"] = e[m"e"] = e[e"m"],

then m is also a scalar identity element.

Proposition 6. Let (M, f) be a ternary Menger hyperalgebra of rank n containing a scalar right
(left) identity element e. If there exists m € M satisfying the property

e[m"m"] = {e} (m[m"e"] = {e}),

then m is also a scalar right (left) identity element.
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Proof. Let (M, f) be a ternary Menger hyperalgebra of rank n containing a scalar right identity
element e. So, we get zle"e"] = {x} for all x € M. Assume that m € M satisfies the property
e[m™m™] = {e}. Indeed, for each x € M, we have

z[m"m"] = z[e"e"|[m"m"] = z[e"(e[m"m"])"] = z]e"e"| = {z}.
This yields that m is a scalar right identity element. Analogously, we can show the rest. O

According to Proposition 5, Corollary 1, and Proposition 6, we show that a scalar (right, left, or
lateral) identity element of a ternary Menger hyperalgebra of rank n need not be unique. In Example 7
(ii), we see that 1 and —1 are two distinct scalar identity elements of the ternary Menger hyperalgebra

(M’ fp)

Proposition 7. Let (M, f) be a ternary Menger hyperalgebra of rank n containing a scalar left
identity element e, and for each z,y € M there is m € M satisfying the property that {e} = m[z"y"].
Then, a diagonal ternary semihypergroup (M, ey) of (M, f) is left cancellative, i.e.,

of(x,y,u) =o¢(z,y,v) = u=v foraluv,zyecM.

Proof. Assume that e¢(z,y,u) = es(x,y,v) for all u,v,z,y € M. By the definition of e, we have
z[y"u"] = z[y"v"]. Consider,

I
)

Il
)

Hence, {u} = {v} and then, u = v. It follows that (M, e;) is left cancellative. O

Proposition 8. Let (M, e¢) be a diagonal ternary semihypergroup of a ternary Menger hyperalgebra
(M, f) of rank n. Then,

or(x,y,2)[uv] = o¢(x,y, z[uv]) for all u,v,z,y,2 € M.
Proof. The proposition is true by the ternary superassociativity of f on M. O

Previously, we presented interesting results showing several algebraic connections among ternary
Menger hyperalgebras of rank n and their diagonal ternary semihypergroups. In fact, if (M, f) is a
ternary Menger hyperalgebra of rank n, then its diagonal ternary semihypergroup can be constructed
immediately. Conversely, we found that if a ternary semihypergroup satisfies certain significant condi-
tions, it can act as a diagonal ternary semihypergroup of some ternary Menger hyperalgebras of rank
n.

Theorem 7. Let (M, o) be a ternary semihypergroup. If there exists an n-ary operation h defined
on M that satisfies the following properties:
(i) h(z™) = for all z € M;
(ii)) o(h(Z),y,2) = h(o(z1,y,2),...,0(xn,y,2)) foral z,y,z € M,
then (M, o) forms a diagonal ternary semihypergroup of some ternary Menger hyperalgebras of rank n.

Mathematics Series. No.2(122),/2026 113



A. Nongmanee, S. Leeratanavalee

Proof. Assume that there exists an n-ary operation h defined on M that satisfies the above prop-
erties (i) and (i7). We define a (2n + 1)-ary hyperoperation on M by

z[yz] = o(x, h(y), h(2)) for all z,y,z € M. (9)

In fact, for every u, v, 2,9,z € M, we have

=
1
&
=
<
2,
8
3
<
2,
1.
o o o

Il
o)

|
r—/ﬂ/ﬂ/ﬂ/ﬂ&f\/\/\/—\
S
=
<
4
3
Kl
S
N

This implies that the (2n + 1)-ary hyperoperation f satisfies the ternary superassociative law.

Finally, we assume that (M, ey) is a diagonal ternary semihypergroup of ternary Menger hyper-
algebra (M, f) of rank n. Then, we obtain e¢(z,y, 2) = xz[y"2"| for all z,y,z € M.

In fact, for each x,y,z € M, we obtain

O(fL‘, Y, Z) = O({L‘, h(yn)7 h(zn)) = :E[ynzn] = ‘f($7y7 Z)

So, the ternary hyperoperation o and e are the same, which means that (M, o) forms a diagonal
ternary semihypergroup of the ternary Menger hyperalgebra (M, f) of rank n. O

Theorem 8. Let (M,o) be a ternary semihypergroup containing a scalar left identity element.
Then, (M, o) is a diagonal ternary semihypergroup of the ternary Menger hyperalgebra (M, f) of rank
n containing a scalar left identity element if and only if there exists an n-ary operation h defined on
M satisfying the given properties (i) and (ii) in Theorem 7.

Proof. (=) Firstly, we assume that (M, o) is a diagonal ternary semihypergroup of the ternary
Menger hyperalgebra (M, f) of rank n containing a scalar left identity element e.
By the assumption, we have {z} = e[e"a"] for all x € M. We define an n-ary operation h on M by

h(z) =ele"z] for all z € M.

Next, let x,Z,y,z € M. Then, we have

h(z") = elez"]
= {z},
o(h(z),y,z) = o(e[e"z],y, 2)
= ele"z][y" "]
=ele"z1[y" "] ... xp[y"2"]]
= h(z1[y"2"], ..., xn[y"2"])
= h(o(z1,9,2),...,0(xn,y, 2)).
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Therefore, the n-ary operation h satisfies the properties (i) and (¢7) in Theorem 7.

(<=) Assume that there exists an n-ary operation h defined on M satisfies the given properties (7)
and (i7) in Theorem 7. By Theorem 7, (M, o) forms a diagonal ternary semihypergroup of a ternary
Menger hyperalgebra (M, f) of rank n, where a (2n + 1)-ary hyperoperation f is given as (9), i.e.,

z[yz] = o(x, h(y), h(z)) for all z,7y,z € M.

Now, let e € M be a scalar left identity element in a ternary semihypergroup (M, o). Then, we
obtain o(e,e,x) = {z} for all z € M. Since (M, o) is also a diagonal ternary semihypergroup of the
ternary Menger hyperalgebra (M, f) of rank n, we obtain

ele"z"] = o(e,e,x) = {x} for all z € M.

Then, the element e € M is again a scalar left identity element of the ternary Menger hyperalgebra
(M, f) of rank n.
Therefore, the proof is completed. O

To illustrate Theorem 7 and Theorem 8, the following example is required.

Ezample 9. Let N be the set of all natural numbers. Then, (N, o) forms a ternary semihypergroup
under a ternary hyperoperation o defined by

o(z,y,z) ={x} forall z,y,z € N.
Moreover, each element in N is a scalar identity element. We define an n-ary operation h on N by
h(z) = min{z1,...,z,} forallz e N

In fact, for each z,z,y,z € N,

h(z") = min{z,...,z} =z,
o(h(z),y,z) = h(z)
= min{x,...,2,}

= min{o(l"l»?/, Z)) RN O('In?y’ Z)}

= h(o(z1,9,2),...,0(x1,y,2)).

This implies that the n-ary operation h satisfies the properties (i) and (i7) in Theorem 7. By
Theorem 7, the ternary semihypergroup (M, o) forms as a diagonal ternary semihypergroup of a ternary
Menger hyperalgebra (M, f) of rank n such that a (2n + 1)-ary hyperoperation f is defined as (9).

Conclusion

In this article, we begin with the fact that the concept of Menger hyperalgebras of rank n, where n
is a fixed integer, can be considered as a generalization of semihypergroups, but not a generalization of
ternary semihypergroups. Based on the previous observation, an interesting research question arises:
what is a natural generalization of ternary semihypergroup? Since this is an important question, in
this article, we start by establishing the so-called a ternary Menger hyperalgebra of rank n using the
concept of Menger hyperalgebras of rank n. In particular, it is a (2n + 1)-ary algebraic hyperstructure
that consists of a nonempty set together with a (2n + 1)-ary hyperoperation satisfying the ternary
superassociative law. In case n = 1, the ternary Menger hyperalgebras of rank n are immediately
reduced to ternary semihypergroups. Thus, the concept of ternary Menger hyperalgebras of rank n
can be considered as an appropriate generalization of ternary semihypergroups. Moreover, it differs
from the former generalizations of ternary semihypergroups such as n-ary semihypergroups and ordered
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n-ary semihypergroups. That is, an n-ary semihypergroup can be reduced to a ternary semihypergroup
if n=3.

In Section 2, we presented some basic algebraic results on ternary Menger hyperalgebras of rank
n through the concepts of subhyperalgebra and homomorphism. Then, we also show the algebraic
connections between Menger algebras of rank n, ternary Menger algebras of rank n, Menger hyperal-
gebras of rank n and ternary Menger hyperalgebras of rank n. We have also proven that any Menger
hyperalgebra of rank n can be induced to a ternary Menger hyperalgebra of rank n, while there are
some ternary Menger hyperalgebras of rank n that do not necessarily reduce to Menger hyperalgebras
of rank n.

Based on the above results, we show some algebraic connections as shown in Figure 1.

Menger hyperalgebras pe lernary Menger hyperalgebras

Menger algebras

_———

| |

| |

| |

S Menger algeb

| »¢" Ternary Ienger algebras
| |

| |

| :
3 s Ternary semihypergroups

Semihy:pergroups
[

[

|

P |
Semigroups ¥

Y

Ternary semigroups

Hyperstructures ————* reduce

Classical structures —— induce

Figure 1. Algebraic connections among classical structures and hyperstructures

From Figure 1, we can briefly conclude that

e From a reductionist perspective, the concept of ternary Menger hyperalgebras of rank n can be

regarded as a new generalization of ternary semihypergroups.

e From another perspective, the concept of ternary Menger hyperalgebras of rank n can also be

considered as an extension of Menger hyperalgebras of rank n and ternary Menger algebras of
rank n.

Finally in Section 3, we constructed the so-called diagonal ternary semihypergroups using base sets
and (2n + 1)-ary hyperoperation of ternary Menger hyperalgebras of rank n. Then, some interest-
ing properties related to the connections between ternary Menger hyperalgebras of rank n and their
diagonal ternary semihypergroups were examined. In the final, we characterize that some ternary
semihypergroups that satisfy the special conditions can be diagonal ternary semihypergroups of some
ternary Menger hyperalgebras of rank n.
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Analytical, numerical, and biomedical aspects of boundary value
problems for third-order elliptic-type equations
with singular coefficients
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Mathematical modeling of various real-world processes frequently leads to boundary value problems (BVPs)
for third-order partial differential equations of mixed and composite types, which have no classical analogues
in mathematical physics. Foundational studies by A.V. Bitsadze and M.S. Salakhitdinov first addressed
well-posed boundary value problems for degenerate equations of third-order mixed and mixed-composite
types. A key approach in their work involved representing the general solution of a composite-type equation
as a sum of functions, which proved essential for operators constructed as products of permuted differen-
tial operators. Following these foundational contributions, the study of third-order partial differential
equations involving Lavrentiev-Bitsadze, Gellerstedt, heat conduction, and string-type operators has been
further advanced by both international and Uzbek mathematicians. Despite these developments, boundary
value problems for third-order equations of parabolic-hyperbolic and elliptic-hyperbolic types with singu-
lar coefficients remain largely unexplored. In this article, we formulate and investigate boundary value
problems for a third-order elliptic equation with a singular coefficient. The existence and uniqueness of
classical solutions are rigorously proved. A new extremum principle for third-order equations is developed
and applied to establish uniqueness. The existence of a solution is reduced to a singular integral equation
of normal type, which is regularized using the classical Carleman-Vekua method, leading to an equivalent
Fredholm equation of the second kind. The analytical framework is complemented by a numerical scheme
that verifies the theoretical results and illustrates the qualitative behavior of solutions near the degenerate
boundary. Furthermore, a numerical illustration is provided to demonstrate the stability and smoothness
of the obtained solutions even in the presence of singular coefficients. Finally, the potential biomedical
relevance of the model is discussed through its application to steady-state diffusion processes in tumor
tissues.

Keywords: Analogue of the Dirichlet problem, representation of the general solution, third-order elliptic
equation, extremum principle, regularization method, singular equation of normal type, finite-difference
scheme, stability analysis, degenerate boundary, diffusion in tumor tissue

AMS Mathematics Subject Classification: 35J70, 35J25, 35J75, 65N12, 35B40, 92C50.

1 Introduction

The first fundamental studies for model equations of composite and mixed-composite types were
conducted by A.V. Bitsadze and M.S. Salakhitdinov [1] in the early 1960s. Correct boundary value
problems for third-order elliptic-hyperbolic and parabolic-hyperbolic type equations, where the prin-
cipal part of the operator contains a derivative with respect to = or y, were first investigated in the
works of A.V. Bitsadze, M.S. Salakhitdinov [1], T.D. Djuraev [2]|, and M.S. Salakhitdinov [3]. In these
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studies, the general solution of a mixed-composite type equation was represented as a sum of functions,
a key idea for operators constructed as products of commutative differential operators. This direction
was further developed in subsequent works devoted to various classes of third-order partial differential
equations [4-6].

In works |7, 8] methods were proposed for solving third-order parabolic-hyperbolic and elliptic-
hyperbolic equations by reducing them to inverse problems for second-order mixed-type equations
with unknown right-hand sides. Numerical approaches to related boundary value problems were con-
sidered in [9]. It was also established that the coefficients of lower-order terms have a significant
influence on the formulation and solvability of boundary value problems [2,10]. Inverse problems for
second-order mixed-type equations with unknown right-hand sides in various domains were examined
in [11,12]. Other types of problems for third-order mixed-composite equations were addressed in [13],
while works [14, 15] considered boundary value problems for loaded parabolic-hyperbolic equations of
third order in different domains.

Despite these developments, boundary value problems for third-order elliptic-type equations with
singular coefficients have not been systematically studied so far.

In the present work, we study boundary value problems for a third-order elliptic-type equation
with a singular coefficient. Theorems on the existence and uniqueness of classical solutions are proved
based on the extremum principle and the theory of singular and Fredholm integral equations. An
explicit Green’s function is constructed using the method of double-layer potentials, and the integral
representation of the solution is obtained.

In addition to the theoretical analysis, a numerical approach is developed to illustrate the behavior
and stability of solutions near the singular boundary. The computational results confirm the analytical
predictions and demonstrate the influence of the singular coefficient on the solution profile. Further-
more, the obtained results have potential applications in modeling steady-state diffusion and transport
phenomena in heterogeneous biological media, including tumor tissues, where singular or degenerate
coefficients naturally arise due to spatially variable diffusivity or irregular geometry.

Novelty and Contribution

In contrast to the well-known studies devoted to third-order mixed-type or elliptic equations with
regular coefficients, this paper addresses boundary value problems for a third-order elliptic-type equa-
tion containing a singular coefficient. New formulations of Dirichlet- and Neumann-type problems are
proposed for this class of equations. The corresponding Green’s function is constructed for the first
time, and the existence and uniqueness theorems for the classical solution are established using the
extremum principle together with the theory of singular and Fredholm integral equations.

In addition, the paper complements the analytical framework with numerical simulations and an
applied interpretation relevant to biomedical contexts, such as diffusion processes in tumor microenvi-
ronments. These results extend and generalize the classical works of Bitsadze and Salakhitdinov to a
broader class of singular elliptic operators, providing both theoretical and applied contributions to the
study of degenerate diffusion-type equations.

2 Problem statement

We consider the following third-order partial differential equation:

0 Bo
a m TT - =Y 1
5 (y U +uyy+yuy> 0 (1)

where (z,y) € Q, Q C R? is a bounded domain described below, and the parameters satisfy

m > 0, —%<50<1. (2)
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Here and throughout the paper we use the notation § = 4200

2(m+2)"
Note that the condition m > 0 ensures the degeneracy of ellipticity near the boundary y = 0. The
inequality —75 < By < 1 is independent and characterizes the strength of the singular term %uy.

Remark 1. Equation (1) is written in a divergence form with respect to the variable z. Integrating
with respect to = formally leads to a second-order equation with an unknown function of y in the
right-hand side.

However, the third-order formulation is essential since it allows:

(i) a natural representation of the solution in the form u(z,y) = v(z,y) + w(y);

(ii) a correct formulation of boundary conditions involving derivatives along the curve o;

(iii) the application of extremum principles adapted to higher-order operators.

Thus, equation (1) serves as the primary model, while an equivalent reduced second-order equation
is introduced in the subsequent analysis.

The curve o is a smooth Jordan curve located in the upper half-plane y > 0, connecting the points
A(—1,0) and B(1,0).

We assume that the curve o satisfies the following conditions:

1) The curve o intersects any line x = const at only one point.

2) The functions z(s), y(s), which provide the parametric equation of the curve o, have continuous
derivatives 2'(s), 3/(s), which do not simultaneously vanish, and have second derivatives satisfying a
Holder condition of order k, 0 < k < 1, in the interval 0 < s < [.

3) The curve ends with arbitrarily small arcs BB’ and AA’ of the normal contour oy :

L S (y > 0) (3)
(m 122" o WET

4) Each line y = ¢, 0 < ¢ < h, intersects o at two points, and the line y = h has a single common
point N(0, k) (the point of tangency) with 0. We denote the parts of the arc ¢ AN and BN by oy
and o9 respectively.

Here Q is the domain bounded by the curve o and the segment J = {(2,0): -1 <z < 1}.

Problem AD (analogous to the Dirichlet problem). It is required to find a function u(z,y), with
the following properties:

1) u(z,y) € C(Q)UC QU0 UJ), where uz(uy) may approach infinity of an order less than
(1 —2p) at points A (—1,0) and B (1,0);

2) u(z,y) is a twice continuously differentiable solution of equation (1) in region €2;

3) u(z,y) satisfies the conditions

u(z,y)|le = (s), s€[0,],u(x,+0)=7(x), (z,0)¢€J, (4)

o1
where n is the inward normal, s is curve arc length o, measured from the point B (1,0), [ is curve
length o, ¢ (s), g(s), 7 (x) are given functions, wherein

o) = (1), £(0) = (1), ©)
A 1(6) = PE)er (€6 no). 1(s) €O, (o) € & (5.1), )
7 (z) € C(J)nC?(J), (8)

the function g(s) may have singularities of order less than one at s — [, but at s — é the function is
bounded.
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Problem AN (analogous to the Neumann problem). It is required to find a function u(z,y), with
the following properties:

1) u(z,y) € C(Q)UC( QU0 UJ), where uz(uy) may approach infinity of an order less than
(1 —2p) at points A (—1,0) and B (1,0);

2) u(x,y) is a twice continuously differentiable solution of equation (1) in region ;

3) u(z,y) satisfies the conditions (4)-(6) and

U(:U,y)|g = 90(3)7 s € [071]7 uy(m’y)‘y:+0 = V(x)v (x,O) € J,
where v(z) is a given function, where

v(z) € C*(J), (9)

and function v(z) may have singularities of order less than 1 — 2/ at the endpoints of J.
Without loss of generality, we can assume

uw(A) = u(B) =/ (4) =4/ (B) =0, (10)

where derivatives are taken along the tangent to o [16]. Due to these conditions, the function ¢(s)
admits a suitable representation.

3 Inwvestigation of the problem AD
Any regular solution of equation (1) in the region € can be represented in the form [16]:
u(z,y) = v(z,y) +w(y), (11)

here v (z,y) is a regular solution of the equation

Lv = y" gy + vy + Byovy =0, (z,y)€ D, (12)

and w(y) is an arbitrary twice continuously differentiable function, and without loss of generality, we
can assume that the function w(y) satisfies the conditions

w(0) =w(h)=0. (13)

We will assume that everywhere along the arc oy except at point N (0, h) the following condition
is satisfied (see condition (10))

% £0. (14)

Consequently, the problem AD reduces to the problem AD* of determining in the region  a
regular solution v(z,y) of equation (12) that satisfies the conditions

vl, = ¢(s) —w(yls)), sel0l],v,_o=7(2), -1<z<l, (15)

— | = g(s) — w’(y(s))j—z, s € (;,l) . (16)
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4 Uniqueness of solution to the problem AD

Theorem 1. If there exists a solution to problem AD, then it is unique if and only if conditions
(13) and (14) are satisfied.

Proof. Let 7(z) = ¢(s) = g(s) = 0, then by virtue of (15), in region 2 the regular solution v(z,y)
of equation (12) satisfies the conditions

ov(zx, d l
vle = —w(y(s)), s €[0,],v],_q=0, z €[-1,1], f?ny) = —w’(y)%, s € <2,l> . (17)

A regular solution v(x,y) of equation (12) inside the domain € cannot attain a positive maximum
and a negative minimum [16,17]. By the extremum principle for elliptic equations [18], it follows
that the solution v(z,%) of equation (12) in 2 reaches on AB|J& its positive maximum and negative
minimum. From (13) and the second condition of (17), it follows that v(z,y) does not attain a positive
maximum and negative minimum at point N (0, h) and on the segment AB. Therefore, considering (14),
we prove that the function v(z,y) cannot attain a positive maximum and negative minimum on the
open arcs o1 and o2. Suppose the opposite, let v(x, y) attain its positive maximum (negative minimum)
at some interior point sy of the arc o1. Then, since v(z,y) on o1 takes on the values of the function
w(y(s)), the necessary condition for an extremum gives at this point

WD — )P = (gt .

9

From here, based on (14), we obtain w’(y(sp)) = 0. Then, due to the last condition (17) with regard
to (13), at the considered point we have % = 0. But this last equality contradicts the known property
of harmonic functions, namely, that at a boundary point of a positive maximum (negative minimum),
it is g—z <0 (% > 0) [19]. Therefore, v(x,y) cannot attain a positive maximum and negative minimum
on the arcs 0. By virtue of the first condition in (17), we conclude that the function z (x,y) cannot
attain an extremum other than zero on the arc os.

Hence, based on the extremum principle [4| and equalities (13), we conclude that v(z,y) = w(y) =0
in Q. Therefore, from (11), we have u(x,y) =0, (x,y) € . This proves the uniqueness of the solution
to problem AD. O

5 Existence of a solution to the problem AD

Let the curve o satisfy conditions 1)-4).

Definition 1. The Green’s function for the Dirichlet problem for equation (12) with conditions (15)
is called the function, G(§,n; x,y) which:

1) is a regular solution of equation (12) everywhere in the domain €, except for the point (x,y);

2) satisfies the boundary condition

GE&ma,ylur =0, (z,y) € (18)
3) can be represented as
G(&msa,y) = g(&m,y) + (& my2,y). (19)
Here 152 12
4 (=) 2
s x,y) =k F(1-p8,1-p8,2-28; 1— ,
9(&mz.y) <m+2> )7 (1-8,1-8 B 1-p?)
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where F'(a,b, c; z) denotes the Gauss hypergeometric function, g(&,n; x,y) is the fundamental solution
of equation (12), and ¥(&, n; z,y) is a regular solution of equation (12) everywhere inside the region €2,
satisfying the conditions

9 (&(s)n(s)i 2, y)l, = —g (&(s)n(s), 2,9, (z,9) €2 I (&5 2,y)],0 =0, (20)
2 4 2 2
T =8 o (e )
L1 4 \7Frra-p) . m+26
_4W<m+2> F@—Q@’/&_%m+2f

According to a well-known formula [20], it follows that when » — 0 and p — 0 (y > 0) the function
g(&,m;2,y) has a logarithmic singularity [17] and satisfies condition g(&,0;x,y) = 0 for all .
Let us construct the Green’s function using the double-layer potential

l
W(a,y) = / u(t) 150 (£) Ae [g (), m(8); 2, )] i, (21)
0

where p(t) € C'[0,1], and A [g (&, m;2,y)] = nmg—g : % — ngy : % is normal derivative [17].

Lemma 1. If the curve o satisfies conditions 1)-2) and the density of u(t) € C'[0,1], then the
following formulas are valid

l
Wils) =~ yus) + [ (K (st (22)
0
1 l
Wels) = gu(s) + [ ul)K (s, ) (23)
0

Here W;(s) and We(s) denote the interior and exterior boundary limits of the double-layer potential
W (z,y), respectively, and the kernel K (s,t) is defined by

K(s,t) = 1™ ()Ac[g(€(t),n(t);x(s),n(s))],  (€(1),n(t)) € o

Proof. The proof of the lemma is carried out in the same way as in the works [17,20]. [l

Note that the potential W (x,y) is a regular solution of equation (12) in each part of the upper
half-plane that does not intersect either with curve o, or with the xz-axis. The double-layer potential
W (z,y) is defined for all points in the upper half-plane.

Let ©Qy be a normal domain bounded by segment [—1,1] of the z-axis and the normal curve (3),
then the Green’s function for the Dirichlet problem for equation (12) with conditions (15) is explicitly
written as

Go(&,m;2,9) = g(&,m;2,y) — R~ g(&,1; 7, 7), (24)
where R? — 22 4 (miz)QymH’ 7=, g =y" /R

The Green’s function for an arbitrary domain, as in the case of the Gellerstedt equation [20], is
constructed on the basis of the representation (24) using the double-layer potential (22) and satisfies
the boundary condition (18). It can be represented as

G nx,y) = Go(&miw,y) + H(E m;2,y),
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where
l

H(E miy) = / A(t:€,m) GolE(t), n(t); 2, y)dt.

0

Now we find the density A(¢;x,y). According to representation (19), we seek the function 9 (¢, n;z,y)
in the form of a double-layer potential (25):

l
IE mry) = / At 2,9 () As [g (€(8), (1) €. m)] dt. (25)
0

Taking into account equalities (22), (23) and the boundary conditions (20), we obtain an integral
equation for the density A (¢, x, y) :

l
As; 7, y) — 2 / K (s, (6 2, y) dt = 29 (£(s), n(s): 2, ). (26)
0

The right-hand side of the equation is a continuous function of s(point (z, y) € ), kernel K (s,t)
has a weak singularity, and the number 2 is not its eigenvalue [17]. Therefore, equation (26) is solvable,
and its continuous solution can be written as

l
M(s: 7, ) = 2 (E(s)m(s); 7, ) + 4 / R (s,t:2)g (€(t), 0(t); . y) dt, (27)
0

where R (s,t;2) the kernel resolvent K (s,t); (£(s), n(s)) € o.
Substituting (27) into (25), we find the function 9(&, n; z,y).

Theorem 2. If conditions (2), (3), (7)—(9) are satisfied, then in region 2 a solution to problem AD
exists.

Proof. Using the Green’s function in region 2 the solution to problem (15) for equation (12) can
be represented as follows (see, (21)):

1
o) = [ 7@ [p© PG| et [ fp(o) — 6] A, G, (o) m s, (29
el

(e

where w(n(s)) is an unknown function to be determined.
I Let the curve o coincide with the normal contour g, then we find the unknown function w(y).
Due to (25) and the form of the function g(&, n;z,y) from (28), we find

1
v(@,y) = k(1 = Bo)y' /r(t) { [(:c — )% 4+ 4y 2/ (m + 2)? } ot
-1

_ [(1 — 2t)? + 42y ) (m + 2)? } ﬂ_l} dt — k(1 — B)(m + 2)(1 — R?)y' o x

x / (p(s) —win(s)] () 2P - B.2— 5.2 28:1— pP)ds. (20)

%9
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2/(m+2)

Transitioning to polar coordinates z = cos, y = ((m + 2)sinf/2) in formula (29), we have

1-28 &
v (R, 00) = /~c<m;2Rsin 90> /T(g) [(R2 — 2R¢cosfy + €27 -

m 1-28 =
—(1 — 2Ré cos 903252)5‘1} dé + k(1 — B)(m +2) (;2Rsin 00) (1-R?) /{so ()~

0
1-28
iy [ (m;_2Rsin 9) )] } (1) PF (1- 8,2 B8,2— 28,1 p?) sin6 do. (30)

To satisfy condition (16), we first compute the derivatives of the function v (R,fy) defined by
formula (30) with respect to R and 6y, and then, after integrating the obtained expressions by parts,
we take the limit as R — 1 (g <0< 77) , obtaining

™

7 (0o) sin g + /7(9) [Mi (60,0) + M2 (60,0)] dO = f (6o), (31)
0

where
7(00) =o' |((m+2)sinfo/2 )]

Due to conditions (7)—(9), we conclude that the kernel M; (6p,0) at 6 = 6y diverges to first-
order infinity, i.e., it is singular, while M (6p,0) has a weak singularity and is a Fredholm kernel.
f(6) € C* (%, m) and f(6y) are bounded at 6y — %, but at §y — 7 are unbounded.

In (31), we will split the integral from 0 to 7 into two parts: from 0 to 5 and from  to 7. In the
first part, we will substitute the variable according to the formula § = 7w — 61, and then instead of 6
we will again write #. Then, due to v (0) = v (7 — 6) equation (32) can be written as

Y(B) sinbo + — o / 7(6) <ctge _290 ~etg” ZQO) do+
T

[VE]

+]M(90,9)7(9)d0 = f(60), o€ (gﬂ) (32)

where the kernel M (6o, 6) has a weak singularity [3].
Performing the substitution ¢ = e*?, ¢ty = €% in (32) taking into account

1 0 — 6y 0 + 6y 1 1 1+t
“ (et —ct do = - dt dt
2<Cg 2 T ) <t—t0 1—tto> T

dt

t2-1 241 1 1 1
0 0+ ) 0:7.11'17’57 00:T1nt07 da:f.i’
1 7 1 t

——, cosby =
2’Lt0 2t0

sin 90 =

we obtain

attom() + " [0 (L~ 1 s [N moa=ne. @

C, C,

0 0
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where ¢, is the contour of integration representing a quarter of a circle 6y,

1
m@@zy(imm>,a@ﬁzl—%,dm%:LHa

flto) = =2itof (5 nta) . ulei®) =~ (60),
(L+t0) (L4+15) 2t <1 1 )

i (1 —ttp) t i i

Transitioning to the question of the solvability of the singular integral equation (33), first of all,
we note that it is an equation of the normal type [18], i.e. a?(tg) + b*(tg) = 2(1 + t3) # 0. Its index is
zero in the class h [5], which is bounded at ty — 4, but at tg — —1 unbounded.

The singular integral equation (33) will be reduced by the well-known Carleman—Vekua regulariza-
tion method [18], to an equivalent second-kind Fredholm equation, and returning to the old variables,

we have
™

X+ [ (0.0x0)d8 = F(60). o€ (5.7). (34)
w/2

From the class h and the properties of the Cauchy-type integral [18], we conclude that the right-
hand side of equation (34) is bounded at 6y — 7/2 and can diverge to infinity of order not exceeding
g9 at 6y — m, while the kernel N, (6, 6) has a weak singularity [2].

According to the theory of Fredholm integral equations [18] and from the uniqueness of the solution
to problem AD (see Theorem 1), we conclude that the integral equation (34) is uniquely solvable in
class C2 (7/2 ;m), moreover v(fp) may have a singularity of order less than ey at 6y — 7, and at
0o — /2 it is bounded, and its solution is given by the formula:

™

1(00) = f2(00) — [ vi(60,0) fo0)d8. 00 € (5.) (3)

w/2

here Ny (6o, 0) is the kernel resolvent N; (6o, 0).

From (35) we find the unknown function w(y). Then, the solution to equation (12) satisfying
conditions (15) is determined by formula (29). From this and from the general representation of (11),
we find the solution to the problem AD. This proves the existence of a solution to the problem AD in
the case when o coincides with oy.

II. The proof for a general curve o follows the same scheme as above, with appropriate modifications
related to the geometry of the boundary, and therefore is omitted for brevity. O

Theorem 3. If conditions (2), (3), (7), (20) are satisfied, then in region {2 there exists a unique
regular solution to the problem AN.

Theorem 3 is proven using the extremum principle and the method of integral equations using the
property of the Green’s function.

6 Numerical Illustration

To verify the analytical results established in the previous sections and to illustrate the qualitative
behavior of solutions, we consider the corresponding reduced problem for the function v(z,y) governed
by equation (12), which is obtained from the original third-order equation (1) via the representation of
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the solution. Numerical simulations not only confirm the correctness of the proposed analytical frame-
work but also provide valuable insight into the behavior of solutions, especially near the degenerate
boundary where analytical evaluation is challenging [21-23].

N @Ou —0, (z.y)eQ=[-1,1x[0,1], (36)

subject to the boundary conditions
u(-1,y9) =0, wu(l,y)=0, wu(z,0)=0, wu(z,1)=sin(rz).

The boundary function sin(mz) at y = 1 ensures smoothness and compatibility with the homo-
geneous conditions at x = =1, producing a nontrivial, well-behaved solution suitable for numerical
analysis.

Finite-Difference Scheme and Regularization

Regularization techniques for degenerate or singular diffusion models are widely used in numeri-
cal analysis [24,25], while analytical estimates are studied in [26]. A discrete analogue of (36) was
constructed using second-order central finite differences in both spatial directions:

mUit1,j — 2Uij + Ui

Wil = Qi+ Uijo1 Bo i1 — Uij—1
i 12
T

+
h% Yj 2hy

:O7

fori=1,...,.N, —1,j=1,..., Ny, — 1, with grid steps h, = hy, = 0.05.

The term %Ouy contains a singularity at y = 0. To avoid numerical instability, a regularization was

introduced by replacing y with max(y;,¢e), where € = 10~*. This modification preserves the accuracy
of the approximation while preventing division by zero, and is fully consistent with the boundary
condition u(z,0) = 0.

The resulting sparse linear algebraic system was symmetric and diagonally dominant, allowing the
use of the conjugate gradient method for efficient numerical solution.

Mesh Convergence and Stability Analysis

To examine the convergence of the finite-difference scheme, computations were performed on uni-
form grids with h, = h, = {0.1,0.05,0.025}. The discrete Lo-error was estimated by comparing
solutions on successive meshes. The error decreased by approximately a factor of four when the grid
step was halved, confirming the second-order accuracy of the scheme. No oscillations or instabili-
ties were observed even near the degenerate line y = 0, demonstrating the numerical stability of the
regularized formulation.

Effect of Parameters m and By

The parameters m and 5y control the degree of elliptic degeneracy and the strength of the singular
term, respectively. Table 1 shows representative values of the computed maximum and minimum of
the solution for several parameter sets.

Table 1

Influence of parameters m and [y on the solution profile

(m,Bo) | maxu(z,y) | minu(z,y) Qualitative behavior

(1.0, 0.2) 0.42 -0.38 smooth, symmetric profile

(2.0, 0.5) 0.55 -0.53 sharper gradients near y = 0

(3.0, 0.8) 0.67 -0.61 strong localization near upper boundary
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An increase in either m or 8y enhances the anisotropy of diffusion and causes the solution to flatten
near y = 0, illustrating the physical effect of singular diffusion suppression in heterogeneous media.

Numerical Results

Table 2 provides representative numerical values of the computed solution for m = 2, 5y = 0.5.

Table 2

Selected numerical values of u(z,y) for m =2, o = 0.5

Wz | -1.0 05 00 05 1.0

0.0 | 0.000 0.000 0.000 0.000 0.000
0.2 | -0.182 -0.094 0.000 0.108 0.194
0.4 | -0.361 -0.189 0.000 0.215 0.381
0.6 | -0.533 -0.279 0.000 0.319 0.546
0.8 | -0.712 -0.366 0.000 0.420 0.702
1.0 | 0.000 -1.000 0.000 1.000 0.000

Figures 1 and 2 show the resulting solution surfaces and contour maps, revealing the smooth and
symmetric nature of u(z,y).

0.6 [

0.1¢ | / _

1 1 |

=] -0.5 0 0.5 i

Figure 1. Contour plot of the numerical solution u(z,y) for m =2, Sy = 0.5
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Numerical solution, m=2.0, beta0=0.5

1.0
0.96
0.9
0.72
0.8
0.48
0.7
0.24
0.6
> 0.00
0.5
—-0.24
0.4
—-0.48
0.3
-0.72
0.2
—0.96

0]100 -0.75-0.50-0.25 000 0.25 0.50 0.75 1.00

Figure 2. Color map of the numerical solution u(x,y) for m =2, gy = 0.5

Discussion and Interpretation

The numerical simulations confirm the theoretical predictions on the stability and smoothness of
the classical solution, even in the presence of a singular coefficient. The results also demonstrate that
the singularity primarily influences the diffusion rate in the y-direction, suppressing the amplitude of
u(x,y) near the degenerate line.

From a physical perspective, this effect is analogous to diffusion slow-down in heterogeneous bio-
logical media with variable permeability. Such models are relevant in biomedical contexts, including
tumor growth and drug transport, where nonuniform tissue properties naturally give rise to singular
or degenerate diffusion coefficients.

Conclusion of Numerical Analysis

The extended numerical analysis demonstrates that:

e the finite-difference scheme is second-order accurate and stable under mild regularization;

e the parameters m and [y significantly affect the localization and anisotropy of the solution;

e the computational results fully support the analytical existence and uniqueness theorems estab-

lished earlier.

Hence, the combination of theoretical and numerical analyses provides a consistent and compre-
hensive understanding of third-order elliptic-type equations with singular coefficients, establishing a
foundation for further research on their applications in complex physical and biomedical systems.

Applications in Oncology

Boundary value problems for degenerate elliptic-type equations with singular coefficients have re-
cently gained considerable attention in the modeling of biological processes such as tumor growth,
nutrient diffusion, and drug transport in cancerous tissues [27-29].

In this biomedical context, the governing equation

Y Uge + Uyy + %uy =0
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can be interpreted as a steady-state diffusion model describing the spatial concentration wu(z,y) of
oxygen, nutrients, or therapeutic agents within a heterogeneous tumor domain.

The coefficient y™ characterizes anisotropic or spatially varying diffusivity, which decreases toward
necrotic regions (y — 0), while the singular term %uy accounts for enhanced gradients and transport
resistance near the tumor core or vascular interfaces. Such singular terms naturally arise in multilayer
diffusion models, where permeability changes sharply across tumor boundaries, or in reduced radial
formulations of spherical tumor growth, where the coordinate y represents the distance from the tumor
center. The singular point y = 0 corresponds to a low-activity necrotic zone, where both diffusion and
metabolic processes are significantly reduced.

Biophysical interpretation of parameters. The exponent m defines the degree of spatial inhomogene-
ity of diffusion, reflecting the structural heterogeneity of tumor tissues (m € [1, 3] for dense or fibrotic
tumors). The parameter Sy quantifies transport resistance or gradient intensity near the tumor cen-
ter; larger 5y values correspond to stronger attenuation of concentration fluxes in poorly vascularized
regions.

Connection with numerical results. The numerical experiments presented in Section 6 demonstrated
that for typical biological parameters (m = 2, Sy = 0.5), the computed solutions preserve stability and
smoothness even in the presence of singularities. This confirms that the proposed model adequately
captures realistic diffusion behavior in heterogeneous media, where diffusion slows down but remains
continuous as it approaches necrotic or impermeable regions.

Practical relevance. The analytical methods developed in this paper based on the Green’s func-
tion construction and the degenerate double-layer potential enable accurate modeling of concentration
fields in domains with irregular boundaries and spatially varying diffusivity. Such formulations are
particularly relevant to:

e simulating oxygen and nutrient distribution in avascular tumor spheroids;

e analyzing the penetration of chemotherapeutic agents through layered tumor tissues with variable
permeability;

e investigating steady-state profiles of diffusive signaling molecules influencing tumor-host interac-
tions and microenvironmental feedbacks.

Thus, the combined analytical and numerical framework provides a rigorous mathematical foundation
for describing stationary diffusion and transport processes in tumor tissues with spatial heterogeneity.
These results contribute to the development of realistic and interpretable cancer models that can later
be extended by incorporating reaction-diffusion or proliferation mechanisms to capture tumor evolution
dynamics.

Conclusion

In this study, we examined boundary value problems for a class of degenerate elliptic-type equations
with singular coefficients, where degeneracy occurs along a portion of the boundary according to a
power-type law. A constructive analytical approach was proposed for obtaining the Green’s function
using the theory of degenerate double-layer potentials, guaranteeing the existence and uniqueness of
classical solutions. The resulting integral representation explicitly reflects both the boundary geometry
and the degeneracy structure of the problem.

Compared with standard elliptic models [30-32], the inclusion of a singular coefficient introduces
essential mathematical challenges: the loss of uniform ellipticity near the degenerate boundary requires
weighted functional formulations and special handling of singular kernels. The present approach ex-
tends previous studies on degenerate and related elliptic operators [33,34] by accommodating irregular
and biologically motivated geometries, which enhances its practical applicability.
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A distinctive aspect of this work lies in the introduction of a degenerate double-layer potential, whose
analytical properties make it particularly suitable for modeling diffusion phenomena in heterogeneous
biological media. Such structures are characteristic of tumor-host systems, where diffusivity can vanish
or vary drastically near necrotic or vascular regions [35,36]. Both analytical and numerical results
confirm that the developed formulation preserves stability and smoothness even in the presence of
singular coeflicients, consistent with physical and biological expectations.

Beyond biomedical applications, the proposed framework can be extended to other applied fields
such as porous media flow, heat transfer in nonuniform materials, and population dynamics, where
similar singularities and degeneracies naturally occur.

Future research will focus on refining numerical solvers for the associated integral equations, incor-
porating nonlocal and time-fractional effects, and validating the model through comparison with exper-
imental or clinical data. Overall, the developed theoretical and computational methodology provides
a solid mathematical basis for analyzing degenerate diffusion processes in complex and heterogeneous
environments.
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In this paper, we solve the Cauchy problem for a loaded fractional diffusion equation in an infinite strip. The
loaded term is defined as the trace of the fractional derivative of the desired solution on a continuous curve
lying inside the domain. We consider all three cases of possible distribution of the order of differentiation
in the loaded term (u) and the order of the time-fractional derivative in the principal differential part of
the equation («). In the first case considered (a > p), the problem under study is reduced to an integral
equation. In the second case (¢ = u), we obtain a functional equation. In the third case (o < p), we
are dealing with a differential equation. We show that the condition « > p ensures the unique solvability
of the problem under consideration. In the case of an essentially loaded equation (a < ), the problem
may lose both uniqueness and solvability. In particular, it is shown that if o < pu, then the problem under
consideration ceases to be uniquely solvable, and the corresponding homogeneous problem has infinitely
many nontrivial solutions. Moreover, in this case, the solvability requires additional conditions that narrow
the set of admissible input data.

Keywords: loaded differential equation, Cauchy problem, essentially loaded equation, fractional diffusion
equation, non-uniqueness, moving load, Wright function, Mittag-Leffler function.
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Introduction

Consider the equation

2
(28, - g0 ) ule) = [Dhyute)] )

where D, denotes the Riemann-Liouville fractional derivative (integral) of order o with respect to y
with origin at the point y = 0 [1]; A € R and z(y) is a given continuous function, z : (0,7) — R. Here
we assume that o € (0,1] and p € R.

Equation (1) belongs to the class of loaded differential equations [2-4]. Loaded equations are
an important and actively developing section of the modern theory of differential equations [5, 6].
Boundary value problems for loaded equations are considered for equations of parabolic 7], hyperbolic
[8-10] type, as well as integro-differential equations [11] and equations of mixed type [12]. Moreover,
loaded equations arise in the theory of inverse problems [13], in control problems [14], in numerical
methods [15], in modeling [16], etc.
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The main part of equation (1) is the fractional diffusion operator [17-19]. The loaded term is given
in the form of a trace of the derivative of the desired solution on line z = z(y). Loads of this type
are usually called moving loads. Another peculiarity of this equation is that u can be greater than a,
that is, the order of differentiation in the loaded term can be greater than the order of the fractional
derivative in the principal differential part of the equation. It turns out that this feature affects the
unique solvability of problems for the equation (1). In particular, the uniqueness of solution may be
violated, and the parameter A may play the role of a spectral parameter.

This effect of an essentially loaded term was discovered in [20-22|. These works considered parabolic
equations with loads differentiated with respect to spatial variables. It has been shown that in problems
for equations with a load of this type, a spectrum appears with respect to the coefficient of the load.
Among the works close to the present work, we also cite articles [23-25|, in which various issues of
solvability of problems for loaded heat and fractional diffusion equations were considered. In this paper,
we consider the loaded term in the form of a fractional derivative with respect to the time variable.
We solve the Cauchy problem for the equation (1) in all three cases of possible distribution of « and p.
We show that the condition o > p ensures the unique solvability of the problem under consideration
(Theorem 1). In the case of essentially loaded equation (« < u), the problem may lose uniqueness
or solvability. If & = p, then the problem ceases to be solvable for A = 1 (Theorem 2). When
a < p, the problem loses uniqueness of solution (Section 7). Moreover, in this case, the solvability
requires additional conditions that narrow the set of admissible input data of the problem (Theorem 3,
Remark 1).

1 Problem statement

For a positive o, the Riemann—Liouville fractional derivative of order ¢ with origin at y = 0 is

defined by

mn

- O o
Dg,g(y) == BT/”Dgy "g(y) (n—1<o<n, neN),

where

== [ 9Oy—t)dt  (y>0) (2)
I'(v) Jo

is the Riemann—Liouville fractional integral of order +; it is also assumed that Dgyg(y) =g(y).
In what follows we use the notations

Q={(z,y): z€eR, ye (0,7)} =R x (0,T)

and

Qo ={(z,y): xR, ye[0,7)} =R x[0,T).

As usual, AC[0,T) stands for the space of absolutely continuous functions on the segment [0, ¢ for
any c € (0,7).

A function u(z,y) is called a regular solution of the equation (1) in Q if y'~*u(z,y) € C(Qp) for
some € > 0; Dg‘y_lu(x,y) belongs to AC[0,T) as a function of y for every fixed z € R; u(z,y) is
twice continuously differentiable with respect to x € R for every y € (0,7); and u(z,y) satisfies the
equation (1) for all (z,y) € Q.

The Cauchy problem for the equation (1) is formulated as follows: find a regular solution of the
equation (1) in Q satisfying the initial condition

. a—1 _
51_% Dg, u(x,y) = 7(x), x €R. (3)
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2 Auziliary statements

Consider the function
6—1 ‘$|

ws(z,y) = chﬁ (—5,5; —y6> ,

where
k

¢ (a,b; z) ::kzzok'!r‘(;k‘i‘b) (a >-1)

is the Wright function [26,27]. Also, here and in what follows, 8 means §, i.e.

(0%
525

It is known that [27]

1

¢@@&—0:Cﬁ%%@m6$£ﬂl—MHﬁ)P+OGTWH (t o0, 0<f<1),
d

and

0 1
/o ¢ (=B, 6; —x) dox = T(B+0)

The asymptotic expansion (6) gives that

vl (—ﬁ, 5; —ﬂ)‘ < CafyPttot,
y

where
0, (=6)¢Nu{o0},
92{_L (=6) e NU {0}

Here and in what follows, the letter C' denotes positive constants, which are assumed to be different
in different cases. When necessary, the parameters on which they may depend will be indicated in

parentheses: C' = C(a, 3, ...).
The formulas (7), (8), and (9) yield that

s=x+e §—B—1
y B

14 i 6
Dy ws(z,y) = ws—(z,y), EEIOHJF [&Ew‘s(gj - s,y)} - m’
s=x—¢

32 32
(Dgy‘a@wé(“w):o’ <D6“y—asa>W6<w—s,y>=o (z # 9),

0o y6+5*1
ws(r — s,y)ds = =—.
/_oo ol v) L(u+B)

and

(11)

In what follows, we will need the solution of the Cauchy problem for the fractional diffusion equation

in a particular case. Now we recall it.
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From now on, by T,, we will denote the set of continuous functions that grow no faster than

exp (wxﬁ) as || — oo for given o and w, i.e.
2
Tow = {g(x) e C(R): | 1|1m g(x) exp (—w|:1:]2*a> = O}.
T|—

As usual, Ljoc(J) denotes a set of locally integrable functions on J, that is the set of functions that
are integrable on any compact subset of J. In particular,

Lioc[0,T) := {g(z) € L(0,c), Ve € (0,T)}.

B
B

Lemma 1. Let v(y) € Lpc[0,T") and 7(x) € Ty, for some w < (1 — f) (%) "7 Then the function

u(r,y) = Dy, v(y) + / 7(s) wg(x — s,y)ds (12)
is a regular solution of the equation
82
(28~ 52 ) ute) = (o) (13)

and satisfies the condition (3).
Moreover, the problem (13) and (3) has at most one solution in the class of functions satisfying the
condition

sup ylfau(a?,y) €Ty, (14)
y€(0,T)

for some p > 0.

Proof. Tt follows from [28, Theorem 2| that a regular solution of problem (13) and (3) has the form
oo
(z,9) / / )wg(x — s,y) dtds—t—/ T(s)wg(z — s,y) ds. (15)

—00

Given (2), (5), and (11), the first term on the right-hand side of (15) can be written as follows:

/ / Yws(z — s y)dtds_/oyv(t)/oo wg(:z:—s,y)dsdt:/oyv(t)@;(if_ldt:DOyo‘v(y).

—00

This gives (12) and proves, in particular, the uniqueness of the problem.
Further, a direct verification shows that the conditions of the lemma guarantee that the function
(12) is a solution of the equation (13) and satisfies the initial condition (3). O

Consider the operator H?, which acts on the function g(x) € Ty, as follows:
6 [o¢]
(#%9) (@) = [~ gl wste — s)ds. (16)

—00

B
Lemma 2. Let g(x) € Ty, for some w < (1 —f) (%) "7 Then

(H°9) (@) € (@), an)
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y' 77 (1) (w,9) € C(Q) (18)
and

g, (H'9) = (H*9) (2,) (19)
ford > —pBif 0 €N, and for § € R if 0 € N.

Proof. The inclusion (17) follows from the formulas (6), (7) and (8).
Next, by (4) we can write

4 [ |z — s N |s]
(1) o =o' [~ a0 (=00 -2 as =0t [~ gtas 0 (.0 - ) s

[e.e]
=y [ gla )6 (<555 -l ds.
Given (6), this proves (18).
Taking into account (6) and (10), by (8) we get (19). O
3 Reduction to an integro-differential equation

Let u(z,y) be a regular solution of the problem (1) and (3) that satisfies (14) and let v(y) be the
loaded term in (1), i.e.

oy) = Dtz )| _

We will assume that 7(z) and v(y) satisfy the conditions imposed in Lemma 1. Moreover, in the case
i > « we will assume that D[‘fy_a_mv(y) € AC™[0,T), where

m=[p—a]:=min{neN: y—a<n} (20)

is the floor of the number u — «.
Under the above assumptions, taking into account (12) and (16), we can write

u(,y) = ADglv(y) + (HP7) (2,). (21)
Acting with Dgy on both sides of (21) and substituting = = z(y), using (19), we obtain

U(y) = )\Dgy—av(y) + fT,Z(y)7 (22)

where

fro) = (H77) (2(). ). (23)

Thus, the question of the solvability of the problem (1),(3) is reduced to the question of the
solvability of the equation (22). This equation is integral if © < «, functional if 4 = «, and differential
if © > «. Below we will consider all three of these cases.
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4 The case of integral equation (p < «)

Let p < a. In this case, (22) is an integral equation. In accordance with (18) and (23) we
have that f-.(y) € Lioc[0,T). Thus, we can conclude that the equation (22) has a unique solution
v(y) € Lioc[0,T), and this solution can be written as (see, e.g., [1,29])

v(y) = fr:(y) + A /Oy frz(t) (y — t)a_“_lEa—u,a—u ()\(y — t)a—#) dt, (24)

where

Eﬁm (Z) = kz_o F(gk +7’])

is the Mittag-Lefller function.
Now we can formulate a theorem on the solvability of the problem (1), (3) in the case p < a.

_B_
Theorem 1. Let p < o, 2(y) € C[0,T) and 7(z) € Ty, for some w < (1 — ) (%) "7 Then

there exists a unique regular solution of the problem (1), (3) in the class of functions satisfying the
condition (14). The solution has the form

u(z,y) = A /0 D Fn) (0 = 00 B (My — 27 it + (#°7) (2.v), (25)

where H? and f, . (z) are defined by (16) and (23), respectively.

Proof. As shown in Section 3, if u(x,y) is a regular solution of the problem (1), (3), then it has the
form (21), where v(x) should be found from (22). It was obtained above that in the case u < «, which
we are now considering, v(x) is given by the formula (24). Taking this into account, we transform the
first term on the right-hand side of the equation (21). Using (2) and the formulas (see, e.g., [1,30,31])

Dyy" ' Ey, (c yf) =y, (c y§> (yER, > 0), (26)

Fen(z) = F(ln) T2 Fepae(2) (27)

and
Dy Oy g(Oh(y —t) dt = /Oy (D‘Jg) (h(y —t)dt = /Oyg(t) (Dgy7h> (y—t)dt  (y>0), (28)

we get

Dayav(ﬂf) = Daya |:f7',z(y) + A /Oy f‘r,z(t) (y - t)a_u_lEa*u,a*M ()\(y - t)a_u) dt:| =
= D5 e N [ 0 (0= 0P B (A = 0°7) i =
Yy _ \a—1
= /0 fr2(t) [(yI‘(Z) +A(y — t)a_u_lEa—u,a—u ()\(y - t>a—u)] dt =

- /oy Fra(t) (v = )% Bapa (My — )°7) dt.

This equality and (21) prove (25). In particular, the representation (25) yields the uniqueness of the
problem (1), (3). Indeed, for the corresponding homogeneous problem (7(z) = 0), we have f; .(y) = 0.
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Therefore, the difference between two different solutions with the same initial function 7(x) must
be equal to zero. Due to the linearity of the problem under consideration, this is equivalent to the
uniqueness of its solution.

The fact that the function (25) is a regular solution to the problem under consideration can be
easily verified by direct computation. O

5 The case of functional equation (i = «)

Now let us consider the case when u = . In this case the equation (22) takes the form

v(y) = Av(y) + fr2(y)- (29)

It is easy to see that if A = 1, then the equation (29) has a solution only for f; .(y) = 0, and, moreover,
then any function defined on the interval (0,T) is a solution of this equation. Therefore, the solvability
condition for (29) is the inequality A # 1. If X # 1, then

v(y) = : (30)

Now the solution of the problem (1), (3) can be found from (21). It should be noted that the function
v(y) must be integrable, therefore the function f- .(y) must also be integrable.

B

Theorem 2. Let p = a, A # 1, z(y) € C[0,T), 7(x) € Ty, for some w < (1 — ) <%)m, and let
7(x) be locally Holder continuous. Then there exists a unique regular solution of the problem (1), (3)
in the class of functions satisfying the condition (14). The solution is of the form

A

1 D(Tya frz(y) + (H67'> (z,y). (31)

u(z,y) =

Proof. The representation (31) follows from (21) and (30). In fact, to complete the proof it remains

to show that the conditions of the theorem guarantee the inclusion f; .(y) € Lioc[0,7"). Let us check
this. By (16), we can write

H=P7) (x,y) = h [7(s) —7(x)] w_g(z — s,y)ds + 7(z) h w_g(x — s,y) ds.
()= .
Taking into account (6), (9) and (10), we get

(7)o = [ o= 9 wosto = sl ds < €y (32)

for any 0 € (0,¢) and |z| < r, where C = C(w,d,7) and ¢ is the Holder exponent for 7(z). Next, in
accordance with (5), (23) and (32), we obtain

frely) = (H™77) (2(9).9) € Liocl0, 7).

This completes the proof. O
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6 The case of differtial equation (p > «)

Now it remains to consider the last case, when p > «. In this case, the order of differentiation in
the loaded term exceeds the order of differentiation in the principal part of the equation. Equations
with such a load are called essentially loaded [20] (as well as equations with p = « discussed in the
previous section).

Let u(z,y) be a solution of the problem (1) and (3). Then, as shown above, u(z,y) can be
represented as (21), where v(y) is a solution of the equation (22), which in the case under consideration
is a differential equation. The conditions X # 0 and f; ,(y) € Lioc[0,T") guarantee (see, e.g., [31,32])
that every solution of (22) can be given by

m—1

o)=Y ek Gpocilt) — /O T () Gpaly — ) dt (33)

k=0

for some set of numbers ¢, k = 0,1, ...,m — 1. Here m is defined by (20) and

1
Go(y) =y "Byao (— Y ) (34)
Substituting (33) into (21) yields
m—1 1 y
u(z,y) = )\Dayo‘ [Z ¢k Gu—a—i(y) — )\/0 fr2(t) Gu—aly —t)dt| + (H57-> (z,y).
k=0

Using (26), (28) and (34), we get that if u(x,y) is a solution of the problem (1) and (3) then it has the

form
m—1

u(z,y) = A chG“ k(Y / fr.2(t) —t)dt—i—(Hﬁ )(m,y) (35)
k=0
for some ¢, k=0,1, ...,m — 1, where f;.(y) is defined by (23).
Next, let us prove the converse statement: if the conditions A # 0 and f; .(y) € Lioc[0,T) are met,
then the function (35) is a solution of the problem (1) and (3) for any set of ¢x, k= 0,1, ...,m — 1.
Indeed, using Lemma 1 and the formulas (19), (26), (27), (28), (34) and assuming that u(z,y) is
given by (35), we can write

2 m—1
(Dgy 682> (:L' y =A kZOCkGu a— k( ) / frz( ) a(y—t)dt, (36)
m—1 Yy
D8;1u<x7 y) =A Z Ck G,ufakarl (y) - /0 f’r,z(t) Gu—a—‘rl(y - t) dt + (Hl_BT) (.’B, y), (37)
k=0
m—1

0 Goact0) = o) = 5 [ rel®) Gpmaly = )t (HO07) (2
k=0

and, by (23),

m—1
= chGu a— k _/ sz ,u a t)dt- (38)

=0

Dhyutaw)]
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By (18), (36), (37) and (38), we get

(e} 82
(DOy - 81‘2) u(a.y) = A | Dhu(e, y)]m(y) -

and
. -1 o
lim D, 4) = (o).
This proves that u(x,y), defined by (35), is really a solution of the problem (1) and (3).
Thus, the problem (1) and (3) is solvable for those functions 7(z) and z(y) that guarantee the
validity of inclusion f; ,(y) € Lioc[0,T) (as everywhere, f;.(y) is defined by the equality (23)).
Let us formulate what was proved above in the following rigorous statement.

_B_
Theorem 3. Let A # 0, > «, 2(y) € C[0,T), 7(z) € Ty for some w < (1 — 3) (%) =7 and let

f‘r,z(y) € Lloc [0, T)' (39)

Then every regular solution of the problem (1) and (3) from the class of functions satisfying the
condition (14) has the form (35) for some set of ¢, k = 0,1, ...,m — 1.

Conversely, any function u(zx,y) defined as (35) is a regular solution of the problem (1) and (3) for
any set of ¢, k=0,1, ...,m — 1.

Remark 1. The condition (39) is essential for the solvability of the problem (1) and (3). However,

for fairly simple functions 7(z) and z(y) this condition may not be met. For example, if we take
7(x) = const, then by (4), (11), (16) and (23), we obtain
oo ya—u—l
= const _ — s,y)ds = const—=——.
o) = const [~ w05, 6l0) ) ds = const -

This means that f; . (y) & Lioc[0,T) for any p > o regardless of the choice of z(y).
The question arises: whether there exist functions 7(z) and z(y) for which this condition is satisfied.
Let us show that they do exist. Let z(y) = y® and 7(x) = |2|°. Then, by (4), (16) and (23), we get

fraly) = / 57w (g — s,y) ds — / y® — slFwp_p(s,y) ds =

—00 —

o0
=yt [ (s, ds
—o0

This means that
| fr2(y)| < CyPmrtfet,

Thus, fr.(y) € Lioc[0,T) for every € > %

7 Non-uniqueness of solution in the problem with an essential load

In the case u > «, which is considered in the previous section, the problem (1) and (3) ceases to
be uniquely solvable. Indeed, consider the function

[asry

uo(z,y) = Y ek Gur(y), (40)

k=0
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where ¢, k= 0,1, ..., m — 1 are constants, at least one of which is not equal to zero; and m is defined
by (20). Using (26), (27) and (34), we can write

62 m—1 m—
(8~ 4o ) wole) = 3 0 Gumansi), [Dlyuatonn)] LS Gl
t k=0 o) o=
and
m—1
?}13% DO‘ up(x,y) = élir(l) Z cx Gua—trs1(y) = 0.
k=0

This gives that ug(z,y) is a regular solution of the equation (1) and satisfies the homogeneous initial
value condition

: a—1 _

11/126 Dg, “uo(z,y) =0, z €R.

Due to the linearity, this means that solution of the problem (1) and (3) is not unique. If u(z,y) is a
regular solution of (1) and (3), then the function w(z,y) + uo(x,y) will also be a regular solution of
this problem.

Conclusion

Thus, we considered the issue of solvability of the Cauchy problem (3) for the loaded equation (1)
in all three cases of possible mutual distribution of @ and p (o > p, a = p or a < p).

It is shown that the condition o > p guarantees the unique solvability of the problem (1) and (3)
(see Theorem 1). When a < u the equation (1) becomes essentially loaded, and the problem under
consideration may lose uniqueness or solvability. If a = pu, then the problem ceases to be solvable
for A = 1 (see Theorem 2). In the case a < p, the problem (1) and (3) loses uniqueness of solution:
the corresponding homogeneous problem has infinitely many non-trivial solutions (see Section 7) given
in the form (40). Moreover, for the problem to be solvable in this case, it is necessary to impose an
additional non-trivial condition (39) (see Theorem 3). This condition narrows the set of acceptable
initial data, namely the initial value 7(x), as well as the function z(y) that specifies the loaded term
(see Remark 1).

In this last case, the questions arise: is it possible to achieve uniqueness of the solution by imposing
additional conditions? And if so, what are these conditions? Also, can we equivalently reformulate the
condition (39) in terms of 7(z) and z(y)? Further research is needed to answer these questions.
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This article deals with the problems of constructing and analyzing a collective risk model for an insurance
company when the time evolution is defined on a general time scale. The relevance of the study is determined
by the need to describe premium accumulation and claim payments occurring at discrete or irregular time
instants within a unified analytical framework. The characteristic features of the classical risk model and its
extension to time scales are analyzed, and the need to investigate the behavior of the non-ruin probability
under such a generalization is identified and justified. On the basis of the study, the authors construct
an analogue of the classical model on time scales and derive a dynamic equation for the distribution of
the number of claims. An integral equation on a time scale for the non-ruin probability is formulated.
Conditions ensuring the correctness of the constructed model are established. It is proved that the non-
ruin probability defined on a family of time scales converges pointwise to the corresponding probability
in the classical continuous-time risk model as the graininess function tends to zero. It is shown that the
proposed approach provides a rigorous justification of the transition from discrete to continuous risk models.

Keywords: time scales, risk process, non-ruin probability, graininess function, weak convergence, local
asymptotic stability, dynamic equation, integral equation, claim number distribution.
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Introduction

In modeling the operation of an insurance company, the classical risk model is well known (see,
e.g., [1,2]). According to this model, premium income from policyholders accumulates linearly over
time as ct, where ¢ > 0 denotes the premium intensity. At random times 71, 7,..., 7Ty, ..., insurance
claims are paid out, with claim sizes described by a sequence of independent and identically distributed
random variables Y7,Ys,...,Y,,.... It is assumed that the claim arrival times form a Poisson process
with intensity o > 0, that is, the stochastic process V¢, representing the number of claims occurring in
the interval [0,¢), is a Poisson process. The total capital (surplus) of the insurance company at time ¢
is given by

U =u+ct— 5,

where u denotes the initial capital of the company and S is the aggregate claims up to time ¢. Clearly,
Ny
Si=> Vi
k=1

The main quantitative characteristic of this model is the function ¢(u), which represents the non-
ruin probability, defined by
o(u) = P{U; > 0 for all t > 0}. (1)
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It is well known that this function satisfies the following integro-differential equation:

; o a Y

d )=o) = 2 [ plu 2P,
& Cc Jo

where F'(z) is the distribution function of the claim sizes Y.

However, in practical applications, premium income does not accumulate continuously according
to the linear law ct, but rather occurs at discrete or irregular time instants. Such time structures can
be naturally described within the framework of time scale calculus.

The theory of dynamic equations on time scales, introduced in the pioneering work of S. Hilger [3],
provides a unified approach to the study of continuous and discrete dynamical systems. Comprehensive
treatments of the theory can be found in the monographs [4-6|. Recent developments and applications
of dynamic equations on time scales are discussed, for example, in [7-9].

In this paper, we construct and study a mathematical model of an insurance company operating
on time scales. First, under suitable assumptions, we develop an analogue of the classical risk model
in this setting. Next, we derive a dynamic equation on a time scale for the function P,(t), defined by

Pu(t) = P{N, = n}. (2)

At a subsequent stage, we derive an integral equation on a time scale for the non-ruin probability ¢ (u).

The aim of this work is to show that the non-ruin probability ¢y (u), defined on a family of time
scales T, converges pointwise to the function ¢(u) as the graininess function py(¢) tends to zero. Here,
©(u) denotes the probability of non-ruin in the classical continuous-time risk model.

Noteworthy results concerning dynamic equations on time scales with complex topological struc-
tures (for example, Cantor-type sets) were obtained in [10,11]. It should be noted that quantum
calculus (or g-calculus) can be viewed as a particular case of the theory of dynamic equations on time
scales, corresponding to time scales of the form T = ¢™° or their modifications. Recent investigations
of differential equations in the framework of g-calculus include, for example, [12-14].

Various properties of solutions have been investigated in the context of transitions between differen-
tial and dynamic equations. In particular, optimal control problems for ordinary differential equations
and dynamic equations on time scales have been studied in [15-17], which is important for applica-
tions. Related questions concerning qualitative properties and boundary-value problems for dynamic
equations on time scales were also studied in [18-20].

Applications of dynamic equations on time scales arise in various fields. In [21-23|, a population
model of Beverton—-Holt type is investigated. Economic applications include the Solow growth model
studied in [24,25]. Furthermore, in [26,27], an Arrow—Pratt type model on time scales is considered
in the context of optimal insurance decisions.

Despite the extensive development of both risk theory and time scale calculus, collective risk models
describing the operation of insurance companies within the framework of time scales have not been
sufficiently studied. The present work aims to address this gap.

The paper is organized as follows. In Section 1, we introduce basic notions related to time scales and
present auxiliary results. In Section 2, we construct a mathematical model of an insurance company
operating on a time scale. Section 3 contains the main result concerning the convergence of the non-
ruin probability ¢y (u) for models defined on a family of time scales to the non-ruin probability ¢ (u)
of the classical risk model.

1 Preliminaries
1.1  Time scales and basic definitions

We begin by recalling some basic notions from the theory of time scales (see, e.g., [4,5]). A time
scale T is a nonempty closed subset of R. For a given set A C R, we define Ay := ANT.
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The forward jump operator o : T — T is defined by
o(t):=1inf{s € T: s > t}.
Similarly, the backward jump operator p: T — T is given by
p(t) :=sup{s € T : s < t}.

A point ¢ € T is called left-dense (LD), left-scattered (LS), right-dense (RD), or right-scattered (RS)
if p(t) =t, p(t) <t,o(t)=t,or o(t) > t, respectively.

If T has a left-scattered maximum M, then we define T" := T \ {M }; otherwise, we set T" :=T.

The graininess function p: T — [0, 00) is defined by

and characterizes the local structure of the time scale.
A function f: T — R? is said to be A-differentiable at a point t € T* if the limit

FA(t) == lim flo(t)) — f(s)

sot o(t)—s

exists in R?. In this case, f2(t) is called the A-derivative of f at t.
If f is continuous at ¢ and t is right-scattered, then f is A-differentiable at ¢ and

A =
0
If ¢ is right-dense, then f is A-differentiable at ¢ provided that the limit
1)~ f(5)

s—t t—s

exists, and in this case
A _f(t) — f(s)
t) = lim ————.
f ( ) slgfllf t—s
Analogously to the classical approach based on the Carathéodory construction, one can introduce
the notion of the Lebesgue A-measure on a time scale T, which is denoted by pa.
The following properties hold:
1) for any tp € T", one has

pa({to}) = u(to);
2) if a,b € T and a < b, then

pa(la,0)) =b—a, pa((a,b)) =b—o(a), pa((e,b]) =o)—ola), pa(la,b])=o(b)-a.

The Lebesgue integral associated with the measure pa is called the Lebesque A-integral on the
time scale T.
For a A-measurable set £ C T and a function f : E — R, the corresponding integral of f over F

/E (1) At.

Consequently, all results of the general theory of Lebesgue integration, including theorems concer-
ning limit processes, are valid for the Lebesgue A-integral on T.

is denoted by
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Let A C T\ {supT} be a ua-measurable set. Consider a function f, defined A-almost everywhere
on A, with values in R
Define the set

A=Au |J (o),

re ANRS

and introduce the function f, which is an extension of f defined almost everywhere on Z, by

ry o f(t)7 tGA,
ﬂﬂ_{ﬂm,tewmwm r e AN RS.

Note that the function f is ua-measurable on A if and only if the function fis Lebesgue measurable
on A. The following result holds.

Theorem 1. 28] The function f is A-integrable on A if and only if the function f is Lebesgue

integrable on A, and
/f(t) At:/~f(t) dt.
A A

In what follows, the exponential function on a time scale, denoted by ep(t, s), will play an essential
role. Specifically, the function ep(-,s) is defined as the unique solution of the matrix initial value
problem

#2(t) = P(t)a(t), (s) = E,

where P(t) is a matrix-valued function and E denotes the identity matrix of size d x d.
Throughout the paper, |z| denotes the Euclidean norm of a vector z € R, and || A|| denotes the
matrix norm of A € R¥? induced by the Euclidean vector norm.

1.2 On the correspondence between solutions of dynamic equations on time scales and ordinary
differential equations

For the subsequent analysis, we require several results concerning the relationship between the
properties of solutions of dynamic equations on time scales and solutions of the corresponding ordinary
differential equations.

We consider the system of ordinary differential equations on the semi-axis ¢t > 0 given by

dx .
— =i =f(), (0)=u0, (3)

and the corresponding family of initial value problems for dynamic equations on time scales T, where
A€ ACRand A =0 is a limit point of the set A.
We denote
[0, T])\ = [0, T] NT)y

and assume that the points 0 and T" belong to all time scales T). The corresponding dynamic initial
value problems are of the form

23 = f(z), 2(0) = wo. (4)
Here z € B,, B, :={x € R%: |z| <7}, 7 >0, and f : B, — R% Let uy(t) : Ty — [0,00) denote
the graininess function of the time scale T). We set

oy = sup px(t),
teTy

and assume that puy — 0 as A — 0.
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Assume further that the function f is continuously differentiable on B,. That is, there exists a
constant C' > 0 such that
of (z)

ox

~—

@+

‘gc 5

for all x € B,.

We will need a result on the preservation of exponential stability when passing from ordinary diffe-
rential equations to dynamic equations on time scales. In our opinion, this result is also of independent
interest.

We assume that the function f(x) is defined for # € B, and that condition (5) holds on this set.
Moreover, we impose the following assumptions:

(al) sup Ty = oo for all A € A;

(a2) pux — 0 as A — 0.

We also assume that (3) and (4) admit the trivial solution, i.e., f(0) = 0.

Definition 1. A function 3 : [0,79) x [0,00) — [0, 00) is said to belong to the class K if the following
conditions hold:
1) the function 5(r,t) is continuous with respect to the variables r € [0,rg) and ¢ > 0;
2) for every t > 0, the function (-, t) is strictly increasing with 3(0,¢) = 0, and for every r € [0,r¢),
the function §(r,-) is strictly decreasing and tends to zero as t — oc.

Definition 2. Systems (3) and (4) are called locally asymptotically stable (LAS) if there exists a
function g € K such that

|l’(t7t0,$0)| S,B(|$D|,t—t0), /B(|$Q|,t—t0)_>0 as t — 00,

and
’a})\(t,to,x())‘ S,@(‘xo‘, t—to), ,3(|$0‘,t—t0)—>0 ast— o0, t,tg€ Ty.

Here x(t, tg, xo) and x)(t,to, z9) denote the solutions of the corresponding Cauchy problems with the
initial condition
(to, to, v0) = wa(to, to, To) = To-

The given notion, as well as the more general concept of input-to-state stability (ISS), was intro-
duced by E. Sontag |29] to characterize the robust stabilization of nonlinear systems. In this context,
the dependence of the function 5 on |z¢| describes the rate at which solutions converge to zero.

For example, for an exponentially stable system, one can take

B(|lzol,t — to) = |zole @) o > 0.

3

For the nonlinear equation & = —z°, we have

|0
V23 (t — to) + 1

In the general case, ISS is characterized in terms of Lyapunov functions (see, e.g., [30,31]).
Concerning the relationship between the local asymptotic stability of systems (3) and (4), the
following theorem holds.

B(lzol,t —to) =

Theorem 2. Suppose that the following conditions hold:
(A1) System (3) is locally asymptotically stable for z¢ € D.
(A2) There exists € > 0 such that the trivial solution = 0 of (3) is exponentially stable in B, i.e.,
there exist constants L > 0 and v > 0 such that

|z (t, to, z0)| < Le YE70) |51, t>ty, |zo| <e.
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A3) For |x| <r, x # 0, the inequality
(f(z),z) <0

holds, where (-,-) denotes the scalar product in R%.
Moreover, conditions (al) and (a2) are satisfied.
Then there exists A\g € A such that for all A < A\g system (4) is also locally asymptotically stable
for zg € D.

Proof. Without loss of generality, we set tg =0 € T, for all A € A.

From condition (A3) it follows that %\m(t,wo)P = 2(x(t, o), f(z(t,30))) < 0. Hence, the function
|z(t, x0)| is non-increasing and therefore |z(t, zo)| < |zo| for ¢ > 0.

Moreover, by condition (A3) and the compactness of the set A := {x € R? : ¢ < |z| < r}, there
exists a constant a > 0 such that (f(z),2) < —a for all z € A.

Now consider a solution x(t,zo) of system (4) with x9 € A on the interval [0,t})r,, where ¢}
denotes the first exit time of the solution from the set A.

For t € [0,t})1,, we compute the A-derivative

A 1
%‘x)\(t,xo)‘Q = </0 2(1‘)\@,1‘0) + hﬂ)\(t)f(x)\(t, xo)))dh, f((L')\(t,.’L'o))>

= 2(zx(t, 20), f(2a(t,20))) + pa(t) | f(2a(t,20))|* < —20+ 1y Sup |f ().

Choose A1 € A such that

—20 4 pysup |f(z)]? <0 forall A< .
€A

Then |z)(¢,xz0)] < 7 for all t € Ty, A < A;. Therefore, for all ¢ > 0 with ¢ € T}, the solutions of
systems (3) and (4) remain in the ball B,, provided that |zg| < r and A < Ap.
From condition (A1) it follows that there exists a function § € K such that

2(t,20)| < BlJzol ) < A(rt) =0, ¢ o0,
Hence, there exists 77 > 0 such that
€
|.’E(7f,330)‘ < Z’ t>1T.
We choose A2 € A, XAy < Ay, such that the interval [T, T + 1] contains a point 77 € T for all

A < o
Next, we need the following proposition.

Proposition 1. Let tg € T, and let z(¢) and x,(t) be the solutions of systems (3) and (4), respec-
tively, satisfying the initial condition x(ty) = x)(t9). Assume that

x(t) € B, fort € [to,to + T, zz\(t) € B, fort € [tg,to+ T, .

Then, for all ¢ € [to,to + T|t,, the estimate

2(t) —ax(t)] < pa K(T,Cr)  max | f(2(s))] (6)
SG[to,to—l-T]
holds, where C) := maxep, {\f(a:)], ’85(;) }

154 Bulletin of the Karaganda University



A risk model ...

Proof. The proof follows from the proof of Lemma 2.1 in 32, p. 2102], provided that we observe that
the constant C} in inequality (2.12) of [32, p. 2103 can be chosen as C} = maxejy, 1+7] W f(z(t)],
which completes the proof of Proposition 1.

We now proceed with the proof of the theorem. Since f(0) = 0, it follows that

|f(z)] < sup (7)
xEBr
Then, from assumption (A3), inequalities (6) and (7), we obtain
[2(t) — 2x(t)| < pa K(T, Cy) [x(to)|.
Hence, for ¢t € [0, T} \]r,,
[2A(®)] < Jz(t)| + [x(t) — 2x(t)] < B(lwol, t) + prK|zol. (8)
In particular,
€
ex(Tan)] < B(J@ol, Tip) + Kol < 7+ paKlaol-
Now choose A3 < Ay such that for all A € (0, As],
€
paET < 1 (9)

Then, from (8) and (9), we obtain

lzA(t)] < B(|wol,t) + paK|zol and  [zx (T )| < B(lwol, Tin) +

.-b\m
| ™

Next, by condition (A2), we obtain

t 1
()l fort —to > T := —In(8L).

x(t,zg)| < , z
2(t,20)| < 5 .

Let z7(t) be the solution of system (3) such that xp (71 )) = xA(115).

Consider the interval [T} x,To |1, , where Ty y € [Ty x+ T, Thx + T + 1].

From the condition puy — 0 as A — 0, it follows that for all sufficiently small A < Ay < A3 such a
point T3 y exists. Therefore, for t € [T} 5, T3 ], we obtain

[z (8)] < fea(Tia)| < B(lwol, Tin) + paK]zol-

Now choose A5 < A4 such that for all A < A5

1
Then 2ol
x
er(®)] < B(lwol. Tia) + 5
Hence,
1 9
A < ler (i) + glea(Tip)l = |=T>\(T1 M| < g( (lzol, 1) + |ol), (10)
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and

—_

[ZA (T2 )| < %\ﬂfx(Tl,A)\ < —(B(|wol, T1,2) + |ol).- (11)

4

Next, consider the interval [Ts y, T3 5], where T3 y € Ty and T3 5 € [T1 5 + 2T, Th ) + 2T + 1].
Let zo7(t) be the solution of system (3) such that o7 (75 1) = x1(T3,5). Then, from (10), we obtain

9 9 1
[zA(t)] < g!ﬂ?A(TQ,,\)! <3 1(5(|$0\7T1,A) + |ol),
and from (11) we get
1 1\?
on(Ta)l < ghoa(Tan) < (5) (3ol Tia) + ool (12)

Proceeding inductively, on the interval [T} x, Tk+11]T,, we similarly obtain

k

k—1
1< 5 (3) Gl T+l Jo@eanl < (5) @l i)+l 03)

This completes the proof of the theorem. O

Remark 1. It follows from the proof of Theorem 2 (see estimates (12) and (13)) that if the trivial
solution of system (3) is globally exponentially stable, then for sufficiently small A the trivial solution
of system (4) is also globally exponentially stable.

2 Construction of the mathematical model

Let T be a time scale satisfying sup T = +oo and p(t) < 1for allt € T. In this section, we construct
a mathematical model of an insurance company whose dynamics evolve on the time scale T.

We assume that the insurance company starts its operation at time ¢ = 0 (with the initial moment
included, 0 € T) with an initial capital © > 0. Premiums are assumed to be received continuously
according to a linear law ct, where ¢ > 0 denotes the premium intensity. Insurance claims occur at

random time instants 71,79,...,Tn,.... Let T1,7Ta,...,Tp,... denote the points of the time scale T
immediately to the right of 71, 72,...,7p,..., at which insurance payments (claims) are made.
The corresponding claim amounts Y7, Yo, ...,Y,,... form a sequence of independent and identically

distributed random variables defined on a probability space (€2, F,P). Obviously, ¥;, > 0 almost surely.

Let F'(y) denote the distribution function of Y,,, with F'(0) = 0. Moreover, the first two moments
are assumed to exist: EY;, = p and Var(Y;,) = 0. We further assume that the claim sizes {Y;} are
independent of the claim arrival times {7 }. Let N(¢) denote, as above, the number of insurance claims
occurring on the interval [0, ).
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With respect to the claim arrival process, we impose the following assumptions:

1. The numbers of claims occurring on disjoint time intervals are independent random variables.

2. (a) If t is a right-scattered point of the time scale T, then the probability that exactly one
insurance claim occurs at time ¢ equals a pu(t), where o € (0,1) is the claim intensity. The
probability that more than one claim occurs at such a point is equal to zero.

(b) If ¢ is a right-dense point of T, then the probability that at least one insurance claim occurs

on the interval [t,t + h)7 is equal to ah + o(h) as h — 0, while the probability that more
than one claim occurs on [t,t + h)r is o(h) as h — 0. Here he V; .= {5 >0:t+ g € T}.
Moreover, the distribution of the number of claims on [¢,¢ + h)1 depends only on A.

Recall that we have previously introduced the risk process as a random process equal to the total

capital (surplus) of the insurance company on the interval [0, ¢)r, namely,

Ut:quct—St,

where S; = Zg;l Y:. Here it is assumed that 22:1 Y, =0.

Recall also that the non-ruin probability in this risk model is defined by formula (1).

Similarly to the classical risk model, we now derive an equation for the function P, (¢) defined
by (2). We begin with the function Py(¢), which is the probability that no insurance claims occur on
the interval [0, ¢)r.

Let ¢t be a right-scattered point of the time scale T. Then the event

A = {no insurance claims occur on [0,0(t))r}
can be represented as the intersection of the two events
A1 = {no insurance claims occur on [0,¢)7} and Ay = {no claim occurs at time ¢}.

By assumption 1 on the claim arrival process, the events A; and A, are independent.
Therefore,
P(A) = P(41) - P(43).

By the definition of Py(t), it follows that Py(c(t)) = Po(t)(1 — au(t)), or, equivalently,

Bo(o(t) = Po(t)

(D) = —« P()(t).

Thus, in this case we obtain
POA(t) = —a Py(t).

If the point ¢ is right-dense, then the same arguments yield
Py(t+h) = Py(t)(1 — ah + o(h)), h — 0.
Hence, P (t) = —a Py(t). Therefore, the function Py(t) satisfies the dynamic equation
PA(t) = —a Po(t). (14)

with the obvious initial condition Py(0) = 1.
The solution of this Cauchy problem is given by the exponential function on time scales,
e_a(t,0) = e_4(t). Consequently,
Po(t) = e_aft). (15)
Ezxample 1. Let T = R. Then the exponential function on time scales coincides with the classical
exponential, i.e., e_(t) = e t € R.
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Example 2. Let T = hZ with h > 0. Then the exponential function on this time scale is given by
e_a(t)=(1—ah)r, teT. (16)
Let now n > 1. Assume that ¢ is a right-scattered point of the time scale T. Then the event
A = {exactly n insurance claims occur on [0,0(t))r}

can be represented as the union of two mutually exclusive events A = A; U As.
The event A is the intersection of two independent events A; = B11 N Big, where

Bi1 = {exactly n insurance claims occur on [0,¢)7}, B2 = {no insurance claim occurs at time ¢}.
Similarly, the event As is the intersection of two independent events Ay = By N Bag, where
B = {exactly n — 1 insurance claims occur on [0,¢)1},

Bgg = {exactly one insurance claim occurs at time ¢}.
Consequently,
Pn(U(t)) = P(A) = P(BH)P(Blg) + P(BQl)P(BQQ) = Pn(t)(l — oz,u(t)) + Pnfl(t) oz,u(t).
Hence,
P2(t) = —aPy(t) + aP,_1(t), n>1. (17)
If the point ¢ is right-dense, then by assumption 2 on the claim arrival process, analogous arguments
show that the same relation holds. Indeed, the event

A = {exactly n insurance claims occur on [0,t+ h)T},

with h € V4, can be represented as a union of mutually exclusive events A = (I, A;, where each event
A; is the intersection of two independent events, A; = Bj; N Bjo, with

Bj1 = {exactly i insurance claims occur on [0, )},

B;s = {exactly n — i insurance claims occur on [t,t + h)}.

By the assumptions on the claim arrival process, we have P(B;1) = Pi(t), P(Bi2) = Pn—i(h).
Therefore,

Po(t+h) = Po(t)Po(h) + Po1(t)Pr(h) + > Pap(t) Pu(h). (18)
k=2

However, by assumption 2b we have > o P,,_1(t)Pp(h) = o(h) as h — 0. Hence, from (18) it
follows that

P, - P,
CHN =Pl apy(t) + aPua(t) + 2.
Passing to the limit as h — 0, we obtain
PA(t) = —aP,(t) + aPy_1(t), n=1,2,.... (19)

Hence, taking into account (17) and (19), the function P,(t) satisfies the following infinite system
of linear dynamic equations:

PA(t)=—aP,(t)+aP,1(t), teT, n=12,... (20)
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with the initial conditions
P,(0) =0, n=12,...

The system (20) can be simplified by introducing the substitution
Pu(t) = e—a(t) Qn(t). (21)

According to the product rule for the A-derivative, we obtain
PR (1) = —ae—a(t) Qu(t) + e—a(o(t) Q (1).

Since the exponential function on time scales satisfies e_q (0 (t)) = (1 — a p(t))e_a(t), from (21)

and (20) we obtain
A . (6

Note that Qo(0) =1 and @,(0) =0, n > 1. Therefore,

Qult) = /0 Y () As,

1 —apu(s)
and hence .
Po(t) = e_a(t) /0 #M(S) Qn_1(s) As. (22)

Remark 2. Expression (22) takes a particularly simple form in the case T = R. Indeed, in this case
the exponential function on time scales reduces to the classical exponential, e_,(t) = ¢! and we
have Qo(t) = 1, while Q,(t) = fg a @Qn—1(s) ds. Therefore,

(at)®
n!

P(t) = e ™ , n=0,1,2,...

3 Non-ruin probability

As noted above, the principal quantitative characteristic used to assess risk is the non-ruin proba-
bility function ¢(u), defined by ¢(u) = P{U; > 0, t > 0}.

In this section, similarly to the classical risk model, we derive an integral equation for this function
and study the convergence of the family of non-ruin probability functions {¢x(u)} for risk models
defined on a family of time scales, under the assumption that the graininess function tends to zero.

To derive an equation for ¢(u), we employ an integral analogue of the law of total probability.
First, we condition on the time 71 of the first insurance payment, and then on the corresponding claim
size Yl.

Since p(u) = P{U(t) > 0, Vt > 0} = P(A), where the event A means that ruin does not occur for
the insurance company with initial capital u, by the law of total probability, conditioning first on the
time 77 of the first insurance payment and then on the corresponding claim size Y7, we obtain

o(u) = P(A) = /DOO P{A| 71 = s} dOFx (s) = /OOO /OOO PLA |71 =5, Vi = 2} dF(2) d>Fx, (s)
_ /0 - /0 T Bl T = s, Vi = 2} dF(2) O (s),

where Fr, (s) denotes the distribution function of the first insurance payment time.
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By the assumptions of the model on the independence of 77 and Y7, it follows from the previous
formula that

00 u+cs
= / / o(u+ cs — z) dF(z) d® Fx, (s). (23)
o Jo
Since
Fr (s)=P{T1 <s}=P{N(s) >1} =1—P{N(s) =0} =1 —e_q(s),
according to (15), we obtain d® Fr, (s) = ae_q(s) As. Substituting this expression into (23), we obtain

o} u—+tcs
u) = a/o /0 o(u+cs —2)dF(z) e_q(s) As. (24)

Equation (24) is the non-ruin probability equation on a time scale. It is a linear dynamic integral
equation defined on T.

Theorem 3. If the distribution function F'(z) is continuous, then equation (24) has a unique solution

in the class of functions continuous on [0, c0).

Proof. Clearly, ¢(u) € [0,1] for all w > 0. In the metric space B = C([0,00),R), we consider the
closed unit ball B;(0) := {¢ € B : max,>o|¢(u)| < 1}.
Define the mapping H by

p) = Oé/ooo /OUMS o(u+cs —2)dF(z) e_q(s) As.

We show that H(B1(0)) C B1(0) and that H is a contraction mapping.
We establish the continuity of H(y)(u). Suppose that u — ug and u < ug. We have

u-+tcs
ulggoH( uli)rzloa/ / o(u+cs —2z)dF(z) e_q(s) As
ug+cs
= lim a/ / o(u+cs —z)dF(z) e_q(s) A
U—UQ
u-+cs up+cs
+ lim a/ [/ o(u+cs—z)dF(z / o(u+cs—2z)dF(z)| e_q(s) As
U—uQ 0 0 0

=: lim I1(u) + lim Iy(u).
U—UQ

uU—ruUQ
(25)

Since

/Ooo /OHCS o(u+cs —2)dF(z) e_q(s) As < /000 /000 dF(z) e—a(s) As < 0o,

the continuity of the first term in (25) follows from the Lebesgue dominated convergence theorem, i.e.,

lim Il(u) = Il(u()).

U—UQ

For the second term in (25) we have

/0 > [ /0 T ot e — 2) dF(z) — /O T ot es— 2) dF(z)] e—a(s) As

up+-cs
/ o(u+cs —z)dF(z)|e—
u+cs

(26)

o0
</
0
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Since the distribution function F(t) is continuous, we have F(ug+ cs) — F(u+ ¢s) — 0 as u — ug.
Hence, the convergence of expression (26) to zero again follows from the Lebesgue dominated conver-
gence theorem.

The case u > ug can be treated analogously.

Next, we have

ig}g |H (o) (u)] < a/o /0 dF(z)e_q(s) As < a < 1.

Therefore, the mapping H maps B(0) into itself.
We now prove that H is a contraction mapping. We have

u>0 u>

sup [H (¢1)(u) — H(p2)(u)| < a//igg\w(w —p2(u)| dF(2) e—a(s) As < arsup 1 (u) — p2(u)].
0 0 -

Since a € (0,1), the contraction property is proved. Hence, by the Banach fixed-point theorem,
equation (24) has a unique solution. The theorem is proved.
O

Let {Tx} be a family of time scales such that sup Ty = oo for all A € A, and sup;cy, pa(t) = px — 0
as A — 0. On each time scale T, we consider the risk model described above and denote by ¢y (u) the
corresponding non-ruin probability. We assume that the parameters of the risk process ¢, a, and the
distribution function F'(t) are the same for all time scales.

Theorem 4. If the distribution function F'(t) is continuous, then
ox(u) = o(u) forallu>0, as\—0,
where ¢(u) denotes the non-ruin probability in the classical risk model.

Proof. Clearly, [ [poa (z)]* dF(z) < 1. Thus, the family {p(u)} is weakly compact in L*(R, F/(z))
and, consequently, contains a weakly convergent subsequence {¢), (u)} such that

©r, =9 in LA(R, F(z)). (27)

On the other hand, by (24), each function ¢, (u) satisfies the equation

[e’e] u+cs
o, (u) = a/ / ox, (u+cs—2z)dF(z) e(_)‘g)(s) Ay, s. (28)
0 0

(An)

Here e’ (s) denotes the exponential function on the time scale Ty . From (27) we have

u+-cs u-+tcs
/ oz, (u+cs—2)dF(z) — / Y(u+cs—z)dF(z), as A\p, — 0. (29)
0 0

The functions e(_’\g)(s) are solutions of equation (14), which satisfies all the assumptions of Theo-

rem 2. Moreover, the limiting equation corresponding to (14) has the form

with the obvious solution.
According to Proposition 1, we have

(An)

el (s) —e_a(s) >0, as A, =0, seT,,. (30)
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Moreover, analyzing the proof of Theorem 2, we note that the constant 1" in the present case is
equal to lns
Next, We have

0o Tht1,7
/ P (s) Ay s = g / 5) Ay, S, (31)
0

Tk A

where we used the decomposition of [0,00)T, —into the intervals [T} x, Tk11a]T,, introduced in the
proof of Theorem 2 and the additivity of the A-integral.
Note that, according to the choice of the points T}, y, we have

Tprin — Ty <max{T,T1}+1,

where T and T} are fixed constants. Therefore, from formula (31) we obtain

2 Try1n ) 271\ k1
Z/ el n(s) Ay, s < Z <4> (7T +1) (max{T,T1} + 1) < oo. (32)
k=17 Tk k=1

Thus, from (29), (30), and (32), taking into account the Lebesgue dominated convergence theorem,
it follows from (28) that

u) =« /OOO /OHCS Y(u+cs—z)dF(z)e “*ds. (33)

By the uniqueness of the solution to equation (33), we conclude that ¥ (u) = ¢(u). Consequently,
ox(u) = p(u) for all w >0 as A — 0.
O

Ezample 3. Tt is well known that in the classical risk model, under the assumption that the claim

1—e?#/1t 2>0
Fy (z) = ’ =7
(2) {0, 2 <0,

sizes are exponentially distributed,

the probability of non-ruin can be found explicitly: p(u) =1 — +pe ~ R , where p = ﬁ -1
Now consider a time scale of the form T = {kh |t = kh, k=0,1,2,...}, for which the exponential
function is given by (16). Accordingly, equation (24) takes the form

a o u+ckh
op(u) = MhZ/ on(u+ ckh — z) e */*dz (1 — ah)®.
k=00

By Theorem 4, it follows that for every u > 0,

op(u) =1 — e_<1+pp>u“7 as h — 0.

I+p
Conclusion

We developed a collective risk model for an insurance company on time scales, deriving a dynamic
equation for the probabilities P,(t) and an integral equation for the non-ruin probability. The main
result proves the pointwise convergence of the non-ruin probability ¢ (u) to the classical probability
©(u) as the graininess function tends to zero. This rigorously justifies the classical risk model as a
limiting case of models defined on arbitrary time scales. The approach extends time scale calculus to
actuarial mathematics and opens perspectives for studying more general claim processes, stochastic
perturbations, and optimal control problems on non-uniform time scales.
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Characterization of weighted inequalities for superpositions
of integral and supremal operators
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In this paper, we provide a characterization of the boundedness of positive sublinear operators that are
superposition of three operators: Copson, Hardy, and Tandori (supremal) operators defined on the half-
axis from a weighted Lebesgue space Lp(v) to another weighted Lebesgue space Li(w), where v and w
are weight functions on the half-axis (0,00), and 1 < p < oco. Our characterization is entirely different
from existing results in the literature. The motivation for investigating such inequalities stems from the
problem of finding a minimal rearrangement invariant space that contains the cones of non-increasing
rearrangement of the functions represented by generalized fractional maximal function acting on functions
from weighted Lorentz function spaces. More specifically, by obtaining two-sided estimates for the best
constant in the corresponding inequality, we derive a characterization of the associate space of minimal
rearrangement invariant spaces containing cones of non-increasing rearrangement of generalized fractional
maximal function. To achieve this goal, we are using discretization and anti-discretization methods. In
particular, we extend existing discretization techniques to handle the operators formed by iterating the
Copson, Hardy, and Tandori operators. We first establish a discrete characterization in Theorem 3. Then,
applying anti-discretization techniques, we derive a continuous characterization in Theorem 1.

Keywords: weighted inequality, function spaces, supremal operator, Copson operator, Hardy operator,
Tandori operator, best constant, superposition of operators, discretization.

2020 Mathematics Subject Classification: 42B25, 46E30, 47L07, 47B38.

Introduction

In this paper, we study weighted one-dimensional inequalities for operators generated by iterating
the Copson, Hardy, and Tandori operators. We do this by developing the methods of discretization
and anti-discretization from the paper [1].

In the paper [2], it was shown that the boundedness of the fractional maximal function M., between
classical Lorentz spaces is equivalent to the following weighted inequality

() (e [L ) qw(t)dtf <o fp(t)v(t)dt>;
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for all non-increasing functions f on (0,00), 0 < p,q < oo and v € (0,n), n € N. The last estimate
can be interpreted as the boundedness of non-linear operators 7', defined by

(T, )(t) = esssup 531 /O " Fy)dy

t<s<oo

on the cone of non-increasing functions defined on (0,00). The operator T, was studied in [3|, and
it was named as a Hardy-type operator involving suprema. Various aspects of these operators were
studied in [4-6] and their extensions and applications were further considered in [7-9]. More recent
results, including weighted estimates for iterated operators, can be found in [10-12]. Additional results
are given in [13,14], as well as in [15,16]. A systematic exposition of the theory is presented in the
monograph [17].

The weighted inequalities with quasilinear integral operators restricted on the cone of monotone
functions arise in connection with the studies of boundedness of the operators of harmonic analysis in
Lorentz spaces. In the papers mentioned above, the authors use the reduction method for quasilinear
operators of iterated type. The inequality restricted to the cone of monotone functions is reduced to
the inequalities on all non-negative measurable functions. In this case, reduced inequalities contain
the iteration of three operators.

To find a minimal rearrangement invariant space for generalized Besov, Sobolev, and Caldéron
spaces is reduced to finding a minimal rearrangement invariant space for cones consisting of decreasing
functions of Riesz and Bessel potential of functions from function spaces (see, [18]). This approach
was used in the papers [19] and [20] to obtain a characterization of minimal rearrangement invari-
ant spaces for generalized Sobolev and Bessel spaces. In a recent paper [21], general methods were
developed to describe a minimal rearrangement invariant space for the cone of decreasing functions
related to the generalized fractional maximal functions M,. To achieve this goal, we need to obtain the
characterization of iterated inequality containing Copson, Hardy, and Tandori(supremal) operators.

Let 1 < p < oo. Let w and v be weight functions i.e. non-negative measurable functions on (0, 00).
Let ¢ be a non-negative, non-decreasing quasi-concave function on (0,00). Our goal in this article is
to find the conditions on v, w, and ¢ under which the inequality

[ et f (7 oo )ovva s [m)?

is satisfied for all non-negative measurable functions h on (0, 00). Using Fubini’s Theorem, we obtain
an equivalent form of this inequality as follows:

[sssts ([ s [ Yot <o [Cwnon)’. o)

As we already mentioned above, the related inequalities

[ st ([ o) < [“wonion)’ 2

0
/OOO oss Sups( :O h(T)dT>w(t)dt < c( OOO hp(t)v(t)dt>; 3)

t<s<o0 <,0(8)

have been studied intensively over the last twenty years. The characterization of inequality (1) is, in
fact, equivalent to the characterization of inequalities (2) and (3). Each of the latter yields two separate
conditions, resulting in a total of four conditions. However, such a formulation is not convenient
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for future applications, where a single, unified condition is preferable. To achieve this, we employ
discretization techniques as developed in [1] and further elaborated in the monograph [17].
Throughout the paper, for p > 1, p’ = p/(p — 1). We always denote by ¢ or C' a positive constant
which is independent of the main parameters, but it may vary from line to line. We write A < B (or
A 2 B)if A< c¢B (or cA > B) for some positive constant ¢ independent of appropriate quantities
involved in the expressions A and B, and A~ B if A < B and A 2 B.
To formulate our main result, we need some definitions.

Definition 1. [1, Definition 2.2] Let ¢ be a continuous strictly increasing function on [0, c0) such
that ¢(0) = 0 and limy;_,~ ¢(t) = co. Then we say that ¢ is admissible.

Let ¢ be an admissible function. We say that a function h is ¢p-quasiconcave if h is equivalent to
an increasing function on [0, 00) and % is equivalent to a decreasing function on (0,00). We say that
a (p-quasiconcave function h is non-degenerate if

1
lim h(t) = Tim —— = tim " _ i 2O
50+ t=oo h(t)  t—oo (t)  t—0+ h(t)

The family of non-degenerate ¢-quasi-concave functions will be denoted by €. If ¢(t) = t we say that
h is quasi-concave. If h is a non-degenerate quasi-concave function, we write h € 5.
Definition 2. |1, Definition 2.9] Let ¢ be an admissible function and let v be a non-negative Borel

measure on [0,00). We say that the function h, defined as

B dv(s)
h(t) = ¢(1) /[0700) o(5) + o) t € (0,00),

is the fundamental function of the measure v with respect to . We will also say that v is a represen-
tation measure of h with respect to .

We say that v is a non-degenerate measure with respect to ¢ if the following conditions are satisfied
for every t € (0, 00):

7(1”(8) o0 o0 an dy(s): Vis) =00
/M o) 4o o 1€ (000) and /[0,1] o(s) /Md” ‘

The main result of this paper is presented in the following theorem. To this end, define

/ /
/ TP sP

H(t) := ¢P (t) esssup p/l(s) ( /Ooo lepl(T)dT>. (4)

t<s<oo P

Observe that H € Q(pp/. There exist a representation measure v of H with respect to gop,, (see,
Lemma 1), i.e.,

Y A0 "
10 = [ Sl e ©)

Theorem 1. Let 1 < p < co. Assume that v and w are non-negative measurable functions on (0, co)

and that ¢ is a quasi-concave admissible function on (0, 00). Then following statements are equivalent:
(i) There exists a constant C' > 0 such that inequality (1) holds for all non-negative measurable

functions h on (0, c0).

(ii) C1 < oo, where
168 Bulletin of the Karaganda University
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and v is a representation measure of H (defined in (4)) with respect to ¢ ie, satisfies (5).
(iii) Cy < oo, where

coom (7 ([t} o s ([ = et )

Moreover, the best constant C' in (1) satisfies C ~ C; ~ Cs.

The results obtained may have important applications in the theory of integral operators, inter-
polation theory and nonlinear analysis, especially in problems related to three-weight estimates and
non-standard function spaces.

The paper is organized as follows. Section 1 provides several auxiliary definitions and preliminary
lemmas. In Section 2, we develop a discrete characterization of inequality (1). Section 3 contains the
proof of the main result, namely, the proof of Theorem 1.

1 Definitions and Preliminaries
This section provides the necessary definitions and supporting known statements that are used in
the proofs of the main theorems.

Definition 3. |1, Definition 2.1] Let {ax } ez be a sequence of positive numbers. We say that {ay }rez
is strongly increasing or strongly decreasing and write ay ] or ag || if

e Akl Ap+1
inf = > 1 or sup <
keZ ay, kez Ok

)

respectively.

Definition 4. |1, Definition 2.4] Assume that ¢ is an admissible function and h € Q.. We say that
{1 }rez is a discretization sequence for h with respect to ¢ if

(i) po = 1 and @(u) 113

(i) () 17 and 225 |

(iii) there is a decomposition Z = Zq U Zy such that Z1 N Zy = () and for every t € [pug, pk+1],

W) ~ h(t) if ke Z,
M) _ hi)
o) "oty T REE

By Lemma |1, Lemma 2.7], for every admissible function ¢ and h € €, there exists, a discretization
sequence for h with respect to ¢.

Lemma 1. |1, Lemma 2.8 Let ¢ be an admissible function. Then the following statements are
equivalent:

(i) h € Q.

(ii) There exists a non-negative, a non-degenerate Borel measure v on [0, 00) with respect to ¢ such

that
dv(s)

h(t) ~ o(t) /[Oﬁoo)w, t € (0,00).

Let us now present special cases of some well-known results concerning the discretization of integral
expressions, as found in [1,17].
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Lemma 2. |1, Corollary 2.13] Assume that ¢ is an admissible function, f € €, v is a non-negative
non-degenerate Borel measure on [0,00) and h is the fundamental function of v with respect to . If
{zk }kez is a discretization sequence for h with respect to ¢, then

LIQNASEE (GO
Jymy 0 2 () )

Lemma 3. |1, Lemma 3.5] Let 1 < p < co. Assume that ¢ is an admissible function, f € Q, and
g € Qup. If {x }rez is a discretization sequence for f with respect to ¢ and {\g}rez is a discretization
sequence of g with respect to ¢P. Then

/

fa)? = FO)P

and

sup T T
te(0,00) g(t)p keZ g(gk_):v

Lemma 4. |1, Lemma 3.6] Let 0 < r < oo. Assume that ¢ is an admissible function, v is a non-
degenerate positive Borel measure on [0, 0o) measure with respect to ¢", h is the fundamental function
of v with respect to ¢" and f is a measurable function on [0, 00). If {x} }rez is a discretization sequence
for h with respect to ¢". Then

kEZ

Lemma 5. [1, Lemma 3.7 Assume that ¢ is an admissible function, v is a non-degenerate non-
negative Borel measure on [0,00), h is the fundamental function of v with respect to ¢ and f is a
measurable function on [0, 00). If {zx}rez is a discretization sequence for h with respect to ¢, then

|f(y)] 1
—d =~ h(y).
fy 8 g @) = 2 e 1l A0

Lemma 6. |1, Lemma 3.1] (see also [22] for related results). Let {ax}rez, {bk}rez and {0k }rez be
sequences of non-negative numbers.

If 7, ||, then
k

S @) wxYdn ©

k€Z ~m=—o00 keZ
If o1 11, then
& q
Z(zwgﬁzzﬁ% )
k€Z “m=k keZ

Lemma 7. |1, Lemma 3.2| Let {ax }kez, {0k }rez and {0k }rez be sequences of non-negative numbers.

If o1 11, then
Z < sup am> oL~ Zakak. (8)

keZ k<m<oo keZ
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Lemma 8. [1, Proposition 4.1, (ii)] Let 1 < p < oo and {vk }rez be a sequence of positive numbers.

Then inequality
1/p
S <o at)

k€EZ keZ

is satisfied for every sequence {aj}rez of non-negative numbers if and only if
A VP
By = (Z UZ > < 00.
keZ

Moreover, the best constant ¢ in inequality (8) satisfies ¢ =~ Bj.

Theorem 2. |17, Theorem 2.4.3] Let 0 < r < co. Assume that ¢ is an admissible function and f is
a non-negative measurable function on (0,00). Then

([ G = o ) [ R "

2 Auziliary results and Discrete characterization

In this section, we present the necessary lemmas, propositions, and proofs to establish the main
theorems. The results presented here play a crucial role in the analysis of weighted inequalities and
their discretized forms. We rely on known properties of integral operators to establish a connection
between the continuous case and its discrete counterpart.

The following lemma provides a discretized formulation of the left-hand side of inequality (1). To
formulate the next result, define

Gty = olt) [ (10)

Observe that by Lemma 1, G € (.

Lemma 9. Let h and w be non-negative measurable functions on (0, 00) and ¢ be a quasi-concave
admissible function on (0, 00). Assume that G is as defined in (10) and let {z }rez be a discretization
sequence of G with respect to ¢. Then

[ s ([ enar s [ nar)wi
~ Z ess sup G(s) (/: Th(r)dr + s/jk+1 h(T)dT). (11)

ez TR <S<Tit1 90(8) &

Proof. As ( [y Th(r)dr + s [ h(T)d7) is increasing, we have

g () s [ o)
— max {s;t) esssup < /0 " rh(r)dr + 5 / h h(T)dT> ,
esssup e ([ iy s [ nieyir) |

“mpen o gt (], o [ o)
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Moreover, using the elementary inequality

M = min { sogt)’ @(18) } = o0) -2F o(t)’ (12)
we get
g gt f (f, 7o )
%%issilgm< /0 Th(r)dr + / h(T)dT)
Therefore,

/000 Css Sup @(18) </Os Th(r)dr + s /:O h(T)dT>w(t)dt

~ /Ooo csssup M ( /0 Th(r)dr + 5 /:O h(T)dT> w(t)dt.

Let {zy }rez be a discretization sequence for G with respect to ¢. Applying Lemma 5 with a function
s) = [y h(r)dr + s [ h(7)dT, and measure dv(z) = w(x) dz, we get

[ esssw s ([ nirar s [ nearucar

~ %M%M ( /O Crh(r)dr + s / h h(r)dv-) o 1(5)G(s).

Since ), < s < @p41, by decomposing the integrals as [; = [;* +f;k and [0 = [M 4 kaﬂ we

obtain
oo 1 S o
ess sup —— T)dT + s/ h dT) t)dt
/ t<s<£¢(s)(/ h(r) (r)dr ) w(t)
3) / Th41
R sup Th(r)dr + s/ h(r)dr
Z$k<8<$k+1 2 3) ( s ( ) )

kEZ

—{—Z sup s)/ Th(T dT+ sup G(S)s/ h(r)dr
ke Z$k<8<$k+1 2 5) 0 ke Zﬁ?k<s<$k+1 80(5) T

=+ 1+ Is. (13)

G(l‘k

Since € ¢ and ¢¢, according to (6), we have

< Z sup Gls) /S Th(T)dr

ez, Th—1<5<z w(s)

<.
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Next, as EE’““ 1 and G(xp11) 17, it follows that % 1. Applying (7), we get
G oo
I3 = Z ( )$k+1/ h(r)dr
keZ ( ) Tr+1
G T x’"L+1
Syl y [
m=k+1
Z G(zg41)
2 o)

Th+2
< Z sup Gls)s / h(r)dr
keZ Th41<S<Tk42 90(8) s

<I.

&
S
+
=

H
E
+
—

Q

Tr42
— Tk / h(T)dr

k+1

H
E
+
—

Therefore,
L+L+Is~1;

holds, and from (13) follows (11). O

Proposition 1. Let 1 < p < 0o, w,v be non-negative measurable functions on (0,00) and ¢ be a
quasi-concave admissible function on (0, 00). Assume that G is as defined in (10) and let {zy}rez be
a discretization sequence of G with respect to ¢. Then, there exists a positive constant C' such that
(1) holds for all non-negative measurable functions h on (0,00) if and only if there exists a positive
constant C such that

éxffiiﬁgl i((j)) </zk Th(r)dr + S/:M h(T)dT> = 5(2 / jkﬂ hp(T)v(T)dT>; (14)

kez’?®

holds for all non-negative measurable functions h on (0,00). Moreover the best constants C' and C,
respectively in (1) and (14) satisfy C' ~ C.

Proof. Let {xy}rez be a discretization sequence of G. Applying (11), for the left hand side of (1),

we have
oo 1 S o0
/ esssup(/ Th(T)dT—i-s/ h(T)dT>w(t)dt
0 t<s<oo QO(S) 0 s
s Th+1
~ Z ess sup G(8)</ Th(T)dr + s/ h(T)dT),
kezxk<5<$k+1 (p(s) Tp s

on the other hand, for the right-hand side of (1), we have

(/Ooohp(T) ) <k%/xk+1 dT)l.

Then, it is clear that there exists a positive constant C' such that inequality (1) holds for all
non-negative measurable functions h on (0, 00) if and only if there exists a positive constant C' such
that (14) holds for all non-negative measurable functions h on (0, 00). Moreover, C' =~ C. O
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The next proposition establishes an inequality that is equivalent to inequality (11). For this purpose,

t Th41
ess sup GE;?(/ Th(T)dT+t/ h(T)dT)
Mg, wg1) = sup = E A . , (15)

h=0 Tr41 a
ka hp(T)v(T)dr
where 1 < p < 00, and the functions ¢ and G are as specified in Proposition 1.

Note that, using the characterizations of weighted iterated Copson and Hardy inequalities
(see [17, Theorem 5.3.1]), we have

denote by

Y e

t ’ / / Th+1 /
M (zg, T)y1) & esssup G(t)(/ P P (Y dr + 1P / vl P (T)d(T)> . (16)
Ty t

T <t<Tpii gD(t)

Proposition 2. Let 1 < p < oo, w,v be non-negative measurable functions on (0,00) and ¢ be a
quasi-concave admissible function on (0, 00). Assume that G is as defined in (10) and let {zy}xez be
a discretization sequence of G with respect to ¢. Then, there exist, a positive constant C such that
inequality (14) holds for all non-negative measurable h on (0,00) if and only if there exists a positive

constant C such that )
»
> M (zy, wp41) < C(Z“i) ; (17)
keZ keZ

holds for every sequence of non-negative numbers {ay}rez, where M(zg,zry1) is defined in (15).
Moreover, the best constants C and C in (14) and (17), respectively satisfy C' =~ C.

Proof. Suppose that inequality (14) holds for all non-negative measurable h on (0,00). By the
definition of M (zy,zk11) in (15), there exist functions hy > 0, such that

Tht1 >
supp hy, C [k, Trr1], </ hi(T)v(T)dq-) " 1 (18)
T
and
Gt) [ [* Tkt 1
esssup ——~ Thi(T)dT + ¢ hi(T)dr ) > =M (zk, Thy1)- (19)
T <t<Tg41 Sp(t) T t 2

For any sequence of non-negative numbers {ay }rez define
7) = ajhy(7)
JEZ

Testing inequality (14) with h, and using (19), we get

S Th+41
Z sup </ Th(T d7'+s/ (T)dT)
T <S<Tp41 SD S S

keZ
S Ik+1
:Zak sup G(S)</ d7'+s/ )
Tp<S<Tk+1 @(5) Ty

keZ

1
= > apM(zy, wpp1)
kEZ
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and by (18) we have

(5[ wtomtonr) = (

Thus, (17) holds with C < C.
Conversely, observe that for each non-negative measurable h

e§?<sup g((:)) </ T)dT + t/karl )
€T x 1
M (g, 1) > =" o

(S womnar)
holds. Then (14) follows by inserting

o = < /x :k“ hp(T)v(T)dTy

n (17) and C < C. Therefore, we obtain C = C. O

S [ ) = ()

kEZ Tk keZ

Theorem 8. Let 1 < p < oo, w,v be non-negative measurable functions on (0,00) and ¢ be a
quasi-concave admissible function on (0, 00). Assume that G is as defined in (10) and let {zy}xrez be
a discretization sequence of G with respect to ¢. Then there exists a positive constant C' such that
inequality (1) holds for all non-negative measurable functions f on (0, c0) if and only if

p/ t t , , , Tr4+1 ,
A= (Z ess sup G" )</ sP ol 7P (s)ds + P / vl (s)ds)> < 0. (20)
LeZ Tl <t<Tp41 Qpp (t) Ty t

Moreover, the best constant C' in (1) satisfies C' =~ A.

S

Proof. Using Proposition 1 and Proposition 2, the best constant in (1) satifies C' &~ C, where C is the
best constant in inequality (17). Therefore, applying Lemma 8 and using (16), the result follows. [

3 Proof of Theorem 1

Proof of Theorem 1 (i)< (ii). By Theorem 3, it is enough to show that C; =~ A. Let H be defined
as in (4) and G be defined as in (10). Assume that {zj}rez is a discretization sequence of G with
respect to ¢ and {yx}rez is a discretization sequence of H with respect to (pp/.

Using Lemma 4 and the definition of G (see (10)), we have

o ©w(s)ds 4 _ G¥ (yr)
2 </0 o(yr) + 90(8)> ) =2,

kez kezZ (SOp(?/k)H(yk)

@\"U

— -
) P
p
It is casy to check that g = @?H # € Quv. As {yr}rez is a discretization sequence of H with respect

to (pp , it is also a discretization sequence for g with respect to ¢P. Now, applying Lemma 3 for function
f = G and g and using the definition of H (see (4)), we obtain

, GY (z 1 o S
Cl ~ Z (_;) = ZG” T)) esssup 7(0) (/0 7 +tp,vl P (s)ds).

kez (Sop(xk’)H v’ ($k)) keZ T <t<oo ¥

ZL
P
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On the other hand, observe that

o0 tp/ p/ / t / / / o0 /
/ BN (s)ds ~ / PP (5)ds 4 tP / v 7P (s)ds.
0 0 ¢

Sp/ I tp/

Then,
1 t / / / o0 /
ZGI’ Tp) esssup ——— @ </ sP ol P (5)ds + tP / vl=P (s)ds)
0 t

kez T <t<oo (Pp

/ 1 t / / / o0 /
= ZGP (xg) sup esssup (t)</ sP vl 7P (s)ds + tP / vlP (s)ds>.
0 t

keZ k<m Tm <t<$7n+1 (pp

Since Gp/(:ck) 11, applying (8), we obtain

1 t o /
P’ ~ p o’ P’ 1-p
C g GP (x) esssup o) </0 s ot ( )ds + t /t v (s)ds).

ez rp<t<zpyr P

Next, we want to show that

t o)
ZGp/(xk ess sup 1(t </ sP ol (s )ds+t”// vl_p/(s)d5>
¢

ez Tp<t<Tpi1 Qop
- (t 1y . o0 -
= ess sup Pl (s)ds +t v P (s)ds ). (21)
keZ Tp<t<Tp41 (pp (t) 0 t
As the function G’ is increasing, the upper estimate is trivial. Conversely,

p, t ¢ / / / o0 /
ess sup G (t) </ sP 0P (5)ds + tP / vl 7P (s)ds)
0 t

Tp<t<Tpg41 SD 4 (t)

~ Z ess sup G (1) (/Ot sl (s)ds + t7 /too vl_pl(s)ds>

kEZ, Tp<t<Tpi1 Sop( )

+ Z ess sup G (1) (/Ot sl (5)ds + 7 /too vlp/(s)ds>

]CEZ zk<t<xk+1 @p (t)

/ 1 t / / / o0 /
R~ Z GP (x) esssup (t)</ sP vl 7P (s)ds + tP / vl™P (s)ds)
0 t

D’
keZ, Tp<t<Tp41 ®

Gp karl / / / o0 /
+ Z GP (zp+1) (/ sP ol P (s)ds + miﬂ/ vl P (s)ds)
0 Thk+1

P :c
keZo 12 k:+1

<3G (a) esssup 1()(/:5% Y (s)ds + 17 /:Ovl—ﬂ(s)ds).

keZ T <t<Tp41 ()Dp

— =

kEZ

Therefore (21) holds. Thus
/ P (t t L
ct mz ess sup ¢ U(/ Pt (s )ds—i—tp/ v P (3)ds>.
0 t

kEZ $k<t<xk+l SD( )p/
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Next, decomposing the integrals as fot = Ozk“‘f;k and ftoo = zk“ +ka and using fact that

/ p,
GP (xk)xk_H

o bt iq i i
G¥ (zx) 11 and 5 is increasing and therefore o (ek 1)

11 and applying Lemma 6, by (20) we
obtain

/ p/ t / / / Tr+1 /
Cl ~ Z ess sup ¢ (t) (/ sP 0 P (5)ds 4 tP / vl 7P (s)ds>
Ty t

xk+1 x o0 )

sPut P ( ds—I—Z o ];+1/ v 7P (s)ds
./L'

ez ¥ kez P \Tk+l Thi1

Gp t t / / / xk+1 /
R~ Z ess sup ( ) (/ sP 0 P (5)ds 4 P / v!7P (s)ds)
T t

Tr+2
P 1 p d +Z xk‘H xk-l—l/ 'l)lip/(S)dS
X

ez, ¥ T—1 keZ PV (zh41) ket
Gp t t / / / Ik+1 /
R~ Z ess sup ®) (/ sP ol P (5)ds 4 P / v!P (s)ds>
LeZ Tp<t<Tpiq Sop (t) Ty t

= A",

Consequently, C; =~ A, which is the desired estimate.
(i)« (iii). Using (9) for f = p~'w and r = p/, (12), Fubini theorem and (5), we obtain

Cz/w</m(/mm>gm )duu
o0 o w(s)ds ¥ ! o v(z /
- [ avsm) U sty ) sor - wwa

([T ) e i ([ e o utye e
=y,

Y

The theorem is proved.

Remark 1. Note that the case when p = 1 was considered in [23].

Conclusion

In this paper, we investigate the conditions on the weight functions v, w ensuring that inequality (1)
holds for all non-negative measurable functions. Inequality (1) holds if and only if a certain condition
involving the weight functions v, w and the quasi-concave function ¢ holds.

The main result, presented in Theorem 1, confirms that the inequality under consideration holds
for all non-negative measurable functions h when the associated integral condition is finite. To derive
this result, we first prove Theorem 3, which provides a discrete characterization of inequality (1). This
discrete formulation provides a detailed understanding of the best constant C' in inequality (1), and
shows conditions under which this constant can be determined. Finally, by applying antidiscretization
techniques, we obtain the proof of the main result, Theorem 1.

The results obtained in this paper may be useful for further study of inequalities in weighted
spaces, especially in analysing the interactions between weight functions and quasi-concave functions.
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In particular, characterizations of the embeddings of the cones generated by the non-increasing re-
arrangements of the generalized fractional maximal functions [21]. They may also have significant
applications in various areas of analysis, where such inequalities play a crucial role in understanding
the behaviour of integrals involving multiple weight functions and functional operators.
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This article develops a formal framework for fractal structures within classical first-order model theory.
The notion of fractality is reformulated in purely logical terms by replacing metric self-similarity with
logical self-similarity induced by elementary endomorphisms of structures. A hierarchy of morphisms is
introduced, including endomorphisms, elementary endomorphisms, and endiks, which preserve the truth
of formulas in one or both directions. Based on these morphisms, fractal subsets and fractal models are
defined via finite families of elementary self-maps. On the syntactic level, fractality is expressed through
finite systems of T-elementary syntactic endomorphisms generating a stabilization process called the fractal
corridor (a sequence of theories generated by iterated application of syntactic endomorphisms). A compat-
ibility condition between syntactic and semantic fractality is formulated and proved. Using a Henkin-type
construction, syntactic operators are lifted to semantic self-maps of a canonical model, yielding fractal
completeness. A corresponding compactness theorem is also established. All constructions are carried out
within standard first-order logic.

Keywords: first-order logic, fractal model, elementary endomorphism, syntactic fractality, semantic fractality,
fractal completeness, fractal compactness, model theory.
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Introduction

Fractal structures originally arose in geometry as self-similar sets constructed via finite systems of
contractions. In classical model theory, no metric structure is available; therefore, if fractality is to be
formulated in logical terms, self-similarity must be expressed through structure-preserving self-maps.
Traditionally, fractal structures are investigated within the framework of geometry as self-similar sets
formed through iterated function systems of contractions, as detailed in the classical works of [1-3|
and [4], as well as in the context of hierarchical and tree-like structures |[5]. However, in classical model
theory, the metric structure is absent, necessitating a reformulation of the notion of self-similarity in
logical terms. In this paper, this transition is achieved by replacing metric self-similarity with logical
self-similarity induced by elementary endomorphisms of structures. This approach allows fractality to
be viewed as an internal structural condition imposed on theories themselves, based on the fundamental
principles of constructing first-order models as laid out by [6] and |7]. The guiding principle of this paper
is the replacement of metric self-similarity by logical self-similarity. Instead of contractions, we consider
elementary endomorphisms of structures [7,8|. Using finite families of such maps, fractal subsets and
fractal models are defined. On the syntactic side, fractality is encoded via finite systems of T-elementary
syntactic endomorphisms generating a stabilization mechanism called the fractal corridor [9].

A compatibility condition between semantic and syntactic systems is introduced. Under this con-
dition, fractal-proof coincides with truth in compatible fractal models. A Henkin-type construction

*Corresponding author. E-mail: popovanv092024Qgmai.com

This research is funded by the Science Committee of the Ministry of Science and Higher Education of the Republic of
Kazakhstan (Grant No. AP23489523).

Received: 11 November 2025; Accepted: 27 March 2026.

(© 2026 The Authors. This is an open access article under the CC BY-NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/)

Mathematics Series. No.2(122)/2026 181


https://doi.org/10.31489/2026M2/181-191
http://creativecommons.org/licenses/by-nc-nd/4.0/

A .R. Yeshkeyev et al.

[6,10] yields a canonical fractal model, establishing fractal completeness. Compactness follows by a
finitary reduction argument.

The paper is organized as follows. Section 1 introduces the morphisms underlying fractal self-
similarity. Section 2 defines fractal subsets and models. Section 3 develops syntactic fractality and
the fractal corridor. Section 4 establishes the agreement theorem. Sections 5 and 6 contain the
completeness and compactness of the fractal.

1 Morphisms in fractal model theory

Let L be a first-order signature and M an L-structure. A crucial aspect of formalizing fractality
is the introduction of a hierarchy of mappings: endomorphisms, elementary endomorphisms, and
“endiks”. The use of the latter ensures the preservation of formula truth in both directions, which
is fully consistent with the modern theory of morphisms by [7]. The proposed method extends the
research on the semantic properties of models and fragments of Jonsson theories presented in the works
of [8] and [11]. Within this paradigm, a fractal model is defined as a structure that constitutes a finite
union of elementary images of itself. Conceptually, this correlates with the Iterated Function Systems
(IFS) of [3] and [4], but implemented at the level of logical semantics.

Definition 1. [6] A mapping f : M — M is an endomorphism if it preserves functions and relations
in the forward direction.

Definition 2. [6,7] An endomorphism f is elementary if for every formula ¢(Z) and tuple
a, M |= p(a) = M = ¢(f(a)).
Definition 3. An elementary endomorphism is an endik if M = p(a) <= M = ¢(f(a)).

Proposition 1. If f is an endik, then f[M] is an elementary substructure of M and f is an isomor-
phism onto its image.

Ezxample 1. In (Q, <), the maps fo(z) = z/2, fi(z) = (z + 1)/2 are elementary endomorphisms.

Ezxample 2. (An endomorphism which is not elementary) Let M = (Z,+) and define f(z) = 2z.
Then f is an endomorphism of M, but not elementary.
Consider the formula

Y(z) =Jyly +y = ).

Then M E —)(1), while M = 9(f(1)), since f(1) =2 =1+ 1. Thus, truth is not preserved under
f, so f is not elementary.

Ezxample 3. (Elementary endomorphism with proper image) Let V be an infinite-dimensional vector
space over a field K, considered in the language of K-vector spaces. Fix a basis (e;);en and define the
shift

s(ei) = eiy1,

extended linearly. Then s is an injective endomorphism with proper image. Since the theory of vector
spaces over K admits quantifier elimination [6], s is elementary.

Ezample 4. (Endiks in the pure equality language) Let M = (U; =) be an infinite structure in the
language consisting only of equality. Every injective self-map f : U — U is an endik, since all formulas
reduce to Boolean combinations of equalities among variables.

These examples show that [7,8]

endomorphism C elementary endomorphism C endik.
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2 Fractal subsets and fractal models

Let n # 1.
Definition 4. A subset X C M is fractal if

X =] filx]
i=1
for a finite family {fi,..., fn} of elementary endomorphisms of M where n > 1 [3,4].

If n =1, the map f; must not be an automorphism.

Definition 5. A structure M is called fractal if

M = fi[M]
=1
for a finite family {f1,..., fn} of elementary endomorphisms of M where n > 1 [3,4].

If n =1, the map f; must not be an automorphism.

Remark 1. Degenerate one-map case. In Definitions 4 and 5, if the family consists of a single map
(n = 1), this map must not be an automorphism. Otherwise, the equalities

X = fIX] or M= f[M]

become tautological and do not express genuine fractal self-similarity.

Proposition 2. If each f; is an endik, then each image f;[M] is an elementary substructure
of M [6,7].

8 Syntactic fractality and the fractal corridor

Let T be a first-order L-theory.
Convention. All syntactic constructions are considered relative to a fixed finite family

U ={o1,...,0m}.

If m = 1, the operator o1 must be non-trivial, i.e. it must not act as an identity or as a purely
automorphic symmetry preserving all sentences tautologically.

At the syntactic level, fractality generates a sequence of theories called the “fractal corridor”. Unlike
geometric fractals, where the key parameters are measured and set dimension [2,3, 5], stabilization
in logical systems is considered on fragments of limited quantifier depth. The analysis of formula
complexity and its fragments is a standard in modern model theory, allowing the application of finitary
proof methods to infinite syntactic chains |9, 12].

Let Formj, denote the set of all L-formulas.

Definition 6. A mapping ¢ : L — L is called a syntactic endomorphism if it induces a map on
terms and on quantifier-free formulas such that:

1. For every function symbol f, o(f(t1,...,tn)) = f(o(t1),...,0(tn)).

2. For every predicate symbol P, o(P(ty,...,t,)) = P(o(t1),...,0(tn)).

3. Boolean structure is preserved: o(—p) = =0 (y), a(p A1) = o(p) ANo(y), and similarly for
other connectives.
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Definition 7. A syntactic endomorphism o is called elementary if it extends to all formulas of L by
the rules
o(Vzp) =Vro(p), o(Fzp)=3ro(p),
and therefore acts on the whole set of sentences of L.

Definition 8. Let T be a theory in L. An elementary syntactic endomorphism o is called T-elementary
if for every sentence ¢
Ty <= TFo(p).
This condition is the syntactic analogue of endik symmetry [7,8].

Definition 9. Let T be a theory in a first-order language L, and let
U ={o1,...,0m}

be a finite family of T-elementary syntactic endomorphisms. Define the fractal corridor recursively by

m
T0]=T, Tlk+1]=Th ( U Uj(T[k])>, k> 0.
j=1

The sequence T[k] is called the fractal corridor generated by W.

A theory T is called syntactically fractal with respect to U if there exists n > 1 such that T'[n] = T.

Thus, every sentence of T is obtained as the image of some sentence of T" under one of the operators
in .

Definition 10. A sentence ¢ is called fractal-proofed from T relative to W if there exists k£ € N such
that ¢ € T'[k].

Lemma 1. (Monotonicity dichotomy). Let ¥ = {o1,...,0,,} be a finite family of syntactic endo-
morphisms and define {T'[k]} by

m
T0]=T, Tlk+1]=Th ( U Uj(T[k])).
j=1
(1) If the identity operator belongs to ¥, then
Tkl CT[k+1] forall k.

(2) If the identity operator does not belong to ¥, monotonicity may fail; however, each T[k] is a
theory.

Proof. (1) Assume id € V. Let ¢ € T[k]. Then

m
¢ =id(¢) € | os(T[k]).
j=1

Hence

oeTh(|Jos(Tk)) =Tl +1],

7=1
so T[k] C Tk + 1].
(2) For the general case, by definition

T[k+1] = Th ( Q aj(T[k])),

so Tk + 1] is closed deductively. Since T'[0] = T is a theory, by induction it follows that every T'[k] is
a theory. ]
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This completes the syntactic framework. In the next section, we establish the agreement theorem
connecting syntactic fractality with semantic fractal models.

Lemma 2. Let o be a T-elementary syntactic endomorphism. If T'F ¢, then T F o(¢p).

Proof. f T + ¢, then T + VZ (p <> T). Since o respects T-equivalence, T+ VZ (o(p) +» o(T)).
But o(T) =T, hence T F o(¢p). O

Proposition 3. For every k € N, the set T'[k] is a theory.

Proof. This follows immediately from the definition of T'[k 4 1] as a deductive closure. O

Recall that the corridor levels are theories defined by

T[0)=T, T[k+1]=Th ( U aj(T[k])).

Jj=1

We define the limit set of sentences

T(oo] := | Tk].

keN

Lemma 3. Assume that each T'[k] is consistent. Then T'[oco] is consistent.

Proof. If T[oo] were inconsistent, then some finite set A C T'[oo] would be inconsistent. Since
A is finite, there exists ko such that A C T[kg]. Hence T[ko] is inconsistent, which contradicts the
assumption. O

Remark 2. Global stabilization of the entire chain {T[k]} does not need to be in first-order logic.
The correct finitary substitute is stabilization on bounded syntactic fragments [9], which is captured
by Theorem 1. Thus, Theorem 2 provides finitary control of the corridor, while T[co] serves as the
global limit object used in the Henkin construction.

Corollary 1. If each T[k] is consistent, then T[oc] admits a Henkin extension 7 D T[oc] and
therefore has a term model M.

Proof. By Lemma 3, T'[oc] is consistent. The standard Henkin [6, 10| extension procedure applies
to any consistent set of sentences. 0

To formulate a strict stabilization statement, we work with the quantifier depth qd(y) of formulas.

Definition 11. For N € N, let Sent<y be the set of all L-sentences ¢ with qd(¢) < N. Define the
N-fragment of T'[k] by
T[k]< N :=T[k] N Sent<y.

Lemma 4. For every j < m and every sentence ¢, qd(o;(¢)) = qd(ep).

Proof. By Definition 6, each 0; commutes with 3 and V and preserves logical form. Hence quantifier
nesting is preserved. 0

Theorem 1. (Finite stabilization on bounded depth). For every N € N there exists k(/N) € N such
that
T[k(N)]< N =T[k(N)+1]< N.
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Proof. (By induction on N).

Base N = 0. Sentences of quantifier depth 0 are Boolean combinations of atomic sentences. By
Definition 6, each o; preserves Boolean structure and does not introduce quantifiers, hence acts inside
Sent< 0. Therefore the sequence T[k]< 0 is an ascending chain of subsets of Sent<g. Since at each
step we apply only finitely many operators to already obtained sentences (and do not increase depth),
there is a stage k(0) after which no new depth-0 sentences appear. Hence stabilization holds.

Inductive step. Assume the claim holds for N. Consider depth N + 1. Any sentence ¢ of depth
< N + 1 is built from:

e Boolean combinations of sentences of depth < N + 1, and

e quantified sentences 3z ¢)(x) or Va i(x), where qd(¢)) < N.

By Lemma 4, each o; preserves quantifier depth and commutes with quantifiers:

Uj(ﬂ.?tlb):i%aj(lb), Jj(Vl'Tb)ZViL’Uj(iﬂ).

Hence, to generate new sentences of depth < N + 1 at stage k + 1, it suffices to generate new
inner formulas of depth < N at stage k. By the inductive hypothesis, there exists k(N) such
that T[k(N)][< N = T[k(N) + 1]< N. From that stage onward, applying o; cannot produce new
depth< N components, hence cannot produce genuinely new quantified sentences of depth < N+1, nor
new Boolean combinations thereof. Therefore stabilization holds at depth N 41 for some k(N +1). O

4 Agreement between syntactic and semantic fractality

Let T be a first-order theory and M |=T.
Let

(I):{fla"'7fn}

be a finite family of elementary endomorphisms of M [6,7], and

U={o1,...,0m}

a finite family of T-elementary syntactic endomorphisms.

The purpose of this section is to formulate a precise compatibility condition under which syntactic
fractality corresponds to semantic fractality.

We first formalize the connection between ® and W.

Definition 12. The pair (®, V) is called compatible if for every j < m there exists i < n such that
for every formula ¢(z) and every tuple a € M,

M Eoj(p)a) <= M E¢(fi(a)).

Thus each syntactic operator corresponds to evaluation along a semantic endomorphism [7,13].
Let the fractal corridor T'[k] be defined relative to W.

Lemma 5. Assume (®, V) is compatible and M = T. Then for every k and every sentence ¢ € T'[k],
M E .

Proof. We argue by induction on k. For k = 0, the claim holds since M = T.
Assume the claim holds for k. Let ¢ € T'[k + 1] be a sentence. By Definition 10,

T[k+1] = Th ( CJ Uj(T[k])),

hence ¢ is a logical consequence of finitely many sentences from U;nzl o (T[k]).
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By the induction hypothesis, M = 1 for each sentence 1) € T[k]. By compatibility of the syntactic
and semantic operators used in the paper, truth is preserved along the corresponding images, and
therefore M |= o;(¢) for all such ¢ and all j < m. Consequently, M |= ¢. O

We now obtain the main result of this section.

Theorem 2. (Agreement Theorem). Let T be syntactically fractal with respect to ¥, and let M be
fractal with respect to ®. Assume (P, V) is compatible. Then:

1. Every fractal-proofed sentence from T is true in M.

2. The stabilized corridor T'[oc] is contained in Th(M).

Proof. (1) Follows immediately from Lemma 5.
(2) By definition,
T(eo] = | TIH).

keN

By Lemma 5, every sentence in each T'[k] is true in M. Hence every sentence in T[oo] is true in M,
and therefore T'[oo] C Th(M). O

Under compatibility, the syntactic corridor describes iterated evaluation along the finite system of
elementary endomorphisms ®. Stabilization therefore, corresponds to semantic closure under logical
self-similarity [8,11].

This establishes the precise bridge between syntactic and semantic fractality.

5 Fractal completeness

In this section we establish a completeness theorem corresponding to the fractal proof mechanism
generated by the corridor T'[k]. The proof is based on a Henkin-type construction in which the finite
syntactic system W induces a finite semantic system of elementary self-maps.

The proof of the fractal completeness theorem is based on a modified Henkin construction, detailed
by [6,10]. Within this framework, syntactic operators are canonically lifted to semantic mappings of
the term model. This enables the establishment of an equivalence between syntactic fractal consistency
and the existence of a corresponding fractal model. The resulting fractal compactness theorem confirms
that the developed framework preserves the key properties of classical first-order logic [6, 7], adapting
them to the requirements of the theory of self-similar structures [3,4].

Throughout this section T is a first-order L-theory syntactically fractal with respect to a fixed finite
family

U ={0,...,0m}

of T-elementary syntactic endomorphisms.
We begin with the basic preservation property.

Lemma 6. If T is consistent, then each level T'[k] is consistent.

Proof. Assume T'[k] is consistent. Suppose for contradiction that T'[k + 1] is inconsistent. Then
there exist sentences @1, ..., o, € T[k + 1] such that

Flpr A Apr) = L.

By definition of T'[k + 1], for each ¢ < r there exist j(¢) < m and 1, € T[k] such that

1 = 0j(0)(Ye)-
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Consider the conjunction 9 := 11 A --- A1),.. Since each o; preserves conjunctions,

i) (V) = iy (1) A Ao (Pr).

Using the inconsistency of o1, ..., ¢, and T-elementarity of the operators, we obtain a contradiction to
consistency of T'[k]. Hence T'[k + 1] is consistent. The base case T'[0] = T is consistent by assumption.
O

Let Ly be the Henkin expansion of L: for every formula 3z p(z,y) we add a new function symbol
¢, () intended to witness existence.
Let T be the corresponding Henkin extension of T'[oo] obtained by adding all Henkin axioms.

vy (3 o(x,§) = o(co(9),9))-

Lemma 7. If T[oo] is consistent, then the Henkin extension T is consistent.

Proof. Standard Henkin construction |6, 10|. O

Let Tm be the set of Ly-terms. Define an equivalence relation:
t=s < Tykt=s.
Let M be the term model whose universe is Tm/=, with interpretation given by
FM([t1],..., [ta]) == [F(t1, ... tn)].

By the standard Henkin argument, M = Ty, hence M = T'[oo], and in particular M = T.
We now lift the syntactic operators to semantic self-maps of the term model. For each o; € ¥
define a mapping f; : M — M by f;([t]) := [o;(t)].

Lemma 8. (Well-definedness). Each f; is well-defined.
Proof. Assume [t] = [s], i.e. Tg Ft=s. Then Ty F (t = s) > (s = s). Since o; is T-elementary
and preserves equality, it respects provable equivalence, hence Ty F 0;(t) = 0;(s), so [o(t)] = [o;(s)].
0

Lemma 9. Each f; is an elementary endomorphism of M.

Proof. Let ¢(Z) be any L-formula and ¢ a tuple of terms. By the Truth Lemma for the term
model [6],

MEo(t]) <= Tuk o)
Applying o; and using preservation of logical form,
Tu b o(t) = Tu b oj(e(t) = a;(e)(0;(1)-
Hence
M = oj(e) (f5([])-
This is precisely the elementarity condition for f;. O
We now show that the resulting family ® = {f1,..., fi,} yields a fractal covering of M.

Proposition 4. The term model M is a fractal model with respect to ® = {f1,..., fm}, and the
pair (®, ¥) is compatible.
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Proof. Compatibility follows from the construction:

MEojp)@) < M Ee(f;a).

To show covering, let [t] € M. By construction of the term model, every term is obtained by applying
finitely many syntactic operators from W to initial terms. Hence, there exists j < m and a term s such
that ¢ = 0;(s). Therefore

[t] = loj(s)] = f;([s]) € f;[M].
Thus

M = U fj[M]’
=1
and M is fractal. O

We can now state the completeness theorem.

Theorem 3. (Fractal Completeness). Let T' be syntactically fractal with respect to W. For every
sentence ¢, if
M = ¢ for every fractal model M = T compatible with ¥,

then ¢ is fractal-proofed from T'.
Equivalently,

0 ¢ UT[k] = dM E T fractal and compatible, such that M [~ ¢.
k

Proof. Assume ¢ is not fractal-proofed from T'. Then T'[co] U {—¢} is consistent. By Lemma 7 we
obtain a Henkin extension and hence a term model M = Too] U {—¢}. By Proposition 4 this model
is fractal and compatible. Thus M = . O

6 Fractal compactness

In this section we derive a compactness theorem corresponding to the fractal proof system intro-
duced above. The argument follows the classical scheme but uses the fractal-proof mechanism instead
of ordinary derivability.

Throughout this section T is syntactically fractal with respect to a fixed finite family W.

Definition 13. A set of sentences X is called finitely fractal-consistent relative to T" and W if for
every finite subset 3y C 3,

L ¢ J@usom,
k

where the corridor is defined relative to W.

Theorem 4. (Fractal Compactness).
Let X be a set of sentences. If 3. is finitely fractal-consistent relative to T" and W, then there exists
a fractal model M =T UX compatible with U.

Proof. Assume ¥ is finitely fractal-consistent. Suppose for contradiction that T U X is fractal-
inconsistent, i.e. L € |J,(T'UX)[k]. Then there exists k such that

1 e (TUD)[E].
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Since the corridor construction is finitary at each step and each level depends only on finitely many
applications of operators from W, there exists a finite subset ¥y C ¥ such that

LelJ@uzok.
k

This contradicts finite fractal-consistency. Hence TUX. is fractal-consistent. By Theorem 3 (Fractal
Completeness), there exists a fractal model M =T U Y. Compatibility follows from the construction
of Section 5. ]

We therefore obtain:

Corollary 2. Fractal-proof over T satisfies compactness:
© is fractal-proofed from T' <= there exists a finite Ty C T such that ¢ is fractal-proofed from 7.

This completes the proof of fractal compactness.

Conclusion

We have introduced a formal framework for fractality within classical first-order model theory.
The central idea consists in replacing metric self-similarity by logical self-similarity generated by finite
systems of elementary self-maps. On the semantic side, fractal models are defined as finite unions of
elementary images of themselves. On the syntactic side, fractality is expressed through finite systems
of T-elementary syntactic endomorphisms generating the fractal corridor.

A precise compatibility condition between the semantic system ® and the syntactic system ¥ es-
tablishes a bridge between model-theoretic self-embeddings and syntactic stabilization. Under this
condition, fractal-proof coincides with truth in compatible fractal models, yielding a soundness the-
orem. Using a Henkin-type construction, syntactic operators are lifted canonically to elementary
endomorphisms of the term model, producing a fractal model and establishing fractal completeness.
Compactness follows by a finitary reduction argument inside the corridor mechanism.

All constructions remain entirely within standard first-order logic. No extension of the language or
modification of classical proof theory is required. Fractality appears as an internal structural condition
imposed on theories and models rather than as a new logical system.

This completes the development of fractal completeness and compactness within first-order model
theory.
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ANNIVERSARIES

Professor Yeshkeyev’s Life in Science and Logic:
Celebrating the Scholar’s 70th Anniversary

In the age of digitalisation and rapid technological progress, it is easy to forget that every computer
program, every algorithm, and the very structure of our thinking are founded on mathematical logic.
In this abstract yet vitally important field, Kazakhstan has its own recognised authority.

In May 2026, Aibat Rafhatovich Yeshkeyev marks his 70th birthday. He is a Doctor of Physical
and Mathematical Sciences, Professor, and Professor-Researcher at the Karaganda National Research
University named after academician Ye.A. Buketov, a man whose work in model theory has built a
bridge between Kazakhstani science and the international academic community.

Born in Karaganda on 17 May 1956, Aibat Rafhatovich has devoted his life to the pursuit of
truth through rigorous mathematical reasoning. His academic path is an example of dedication to his
vocation and to his alma mater.

A graduate of Karaganda State University in 1978, he quickly moved from teaching to serious
research.

A crucial stage was his postgraduate and doctoral studies at the Institute of Mathematics of the
Siberian Branch of the Russian Academy of Sciences in Novosibirsk’s Akademgorodok, one of the major
centres of mathematical thought.

In 1995, he defended his Candidate of Sciences thesis on “Jonsson Theories” at the Institute
of Theoretical and Applied Mathematics of the National Academy of Sciences of the Republic of
Kazakhstan (Almaty). His supervisor was Professor T. G. Mustafin. In 2010, he defended his doctoral
thesis on “The Structure of Perfect Positive Jonsson Theories” at Furasian National University.

Mathematics is an international science, yet it also includes some of the most demanding and elite
areas of research. Model theory, in which Professor Yeshkeyev specialises, is considered one of the
most complex and intellectually demanding disciplines. Jonsson theories occupy a special place in his
research. Professor Yeshkeyev is a recognised expert on Jonsson theories. His research on the structure
of perfect positive theories has become a classic in modern logic.
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Aibat Rafhatovich has succeeded in developing and enriching this field by proposing new approaches
to the classification of models and the study of their properties.

His international recognition is not merely formal. It is grounded in publications in high-impact
journals and presentations at scientific symposia, where his ideas are evaluated by leading experts in
the field. He has published over 300 scientific papers, including articles in international peer-reviewed
journals indexed in the Web of Science and Scopus databases. His h-index is 14 in Web of Science and
12 in Scopus.

A.R. Yeshkeyev is actively involved in international scientific activities. The results of his research
have been presented at scientific conferences and seminars in a number of countries, including France,
the United Kingdom, Germany, the Czech Republic, China, South Korea, Turkey, Italy and others. He
has delivered plenary lectures at international conferences dedicated to topical issues in model theory.

A.R. Yeshkeyev has led and participated in a number of research and grant-funded projects
supported by the Ministry of Education and Science of the Republic of Kazakhstan. He is currently
leading a research project dedicated to the study of fragments of definable closures in semantic models
of Jonsson theories.

A.R. Yeshkeyev is a member of the Association for Symbolic Logic. He is actively involved in
research and teaching, supervising undergraduate, master’s, and doctoral theses.

Among international colleagues, the name Yeshkeyev is firmly associated with the “Karaganda
School of Logic”.

Aibat Rafhatovich’s entire professional life has been inextricably linked with Karaganda National
Research University. Here, he rose from a young researcher to a professor, becoming a living legend of
the faculty.

For the university, he is not merely a theoretical scholar, but also a powerful source of ideas.

Under his leadership, a research school has taken shape, focusing on current issues in model theory
and algebraic systems. More than 30 master’s theses and 11 PhD dissertations have been completed
under his supervision, and the university has strengthened its position as one of the leading centres of
mathematical education in Central Asia.

For his contribution to the development of science and education, he has been awarded a number
of state and departmental honours, including the badge “For Merit in the Development of Science of
the Republic of Kazakhstan”, the title “Best University Lecturer” (2016), as well as commemorative
medals marking the independence of the Republic of Kazakhstan.

Professor Yeshkeyev’s students know that his exam is a serious intellectual test. But behind his
outward strictness lies a sincere desire to teach young people the most important thing: a culture of
thought. Aibat Rafhatovich is convinced that a mathematician is not merely someone who performs
calculations, but someone who performs construct flawless logical chains and see beauty in the rigour
of proofs.

At the age of 70, Aibat Rafhatovich retains an enviable capacity for work and a sharp mind. He
continues to publish actively, review his colleagues’ work, and participate in the life of the scientific
community. His life journey is an example of how dedication to a single idea and a single science allows
one to reach heights recognised far beyond the borders of one’s country.

His anniversary is a celebration not only for his family and colleagues, but for the entire scientific
community of Kazakhstan. For as long as scholars of such calibre continue to teach at our universities,
we can be confident that the intellectual potential of the country remains in reliable hands.

The staff of the Faculty of Mathematics and Information Technologies

of the Karaganda National Research University named after Academician Ye.A. Buketov
and the editorial board of the journal
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