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Editorial

On the occasion of Andro Bitsadze’s 100th birthday anniversary
(May 22, 1916—September 6, 1994)

This issue is dedicated to the 100 birthday anniversary of the outstanding Georgian mathematician, Corresponding
member of the USSR Academy of Sciences, academician of the Georgian National Academy of Sciences, professor
Andro Bitsadze.

His scientific activity is so diverse that it is impossible to describe it in a full measure. It seems reasonable to divide
it into several stages keeping within the chronology. We will dwell only on those results that produced a broadest
resonance in the mathematical society and determined development of many fields of mathematics in the works of
subsequent generations.

Elliptic equations and systems together with the problems posed for them take an important place in A. Bitsadze’s
activity. The fact that the condition of uniform ellipticity of a linear equation or a system ensures fredholmity of the
boundary value problem in the given domain, in particular, of the first boundary value problem, was assumed formerly
indisputable. Irregularity of that fact has been illustrated by A. Bitsadze by a simple and clear for everyone example
of elliptic system called later on Bitsadze’s system.

As it turned out, the homogeneous Dirichlet problem for Bitsadze’s system in an arbitrary circle of arbitrarily small
radius has an infinite set of linearly independent solutions, thus the formula of their representation, containing an
arbitrary analytic function has been obtained.

This fact seemed at that time unexpected and almost unbelievable, became a subject of discussions for many
mathematicians trying to explain this phenomenon. At his known seminar, I. Gelfand made an attempt to explain
this fact by multiplicity of characteristic roots of the system. In reply, A. Bitsadze has constructed an elliptic system
with simple characteristic roots for which the Dirichlet problem in an arbitrary circle of arbitrarily small radius had
likewise an infinite set of linearly independent solutions. On the basis of those simple and refined examples, the theory
of boundary value problems for elliptic systems has acquired a great deal of new trends. The widely known theory of
nonfredholm boundary value problems is one of those trends.
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Afterwards, there arose the natural question to single out the classes of elliptic systems with solvable, in a certain
sense, boundary value problems, in particular, in the Fredholm, Noether, or Hausdorff sense. In this direction, it should
be noted that for elliptic systems constructed by A. Bitsadze, the Dirichlet problem is normally Hausdorff solvable, if
and only if the function, mapping conformally the given domain onto the circle, is rational. A. Bitsadze has singled
out a class of elliptic second order systems that are at present called weakly connected in Bitsadze’s sense for which
the Dirichlet problem is always Fredholmian one.

It was assumed that the solvability of the boundary value problems is determined only by the principal part of the
system. A. Bitsadze expressed somewhat different opinion that coefficients of the system with lower order derivatives
may significantly affect the solvability of the problem. Indeed, as it became clear, the normally solvable in one or
another sense boundary value problems for elliptic systems with Bitsadze’s operator in the principal part may turn out
to be unsolvable normally on adding lower order terms, or vice versa. Taking the above-mentioned facts into account,
he introduced the notion of strongly connected elliptic systems whose particular cases are constructed by him for
systems for which the same facts dealing with the normal solvability of the problem as for these particular cases of
elliptic systems, are valid.

The above-mentioned fundamental effects were discovered by A. Bitsadze by using the apparatus of the theory of
functions of a complex variable. In the development of boundary value problems for the second order elliptic systems
the leading part belongs to the formula obtained by him for representation of a general solution of those systems.

The instrument of the theory of analytic functions and of one-dimensional singular integral equations allows one to
investigate many boundary value problems with two independent variables. If there are more than two variables, there
arise considerable difficulties due to the absence of a complete theory of multidimensional singular integral equations.
Using the multidimensional analogue of the Sokhotski—Plemelj’s theorem, A. Bitsadze has studied the first boundary
value problem for the well-known Moisel-Theodorescu’s system, reduced it to a multidimensional system of singular
integral equations with a special matrix kernel and constructed the formula of its inversion which is called in literature
“Bitsadze’s inversion formula”.

Among the problems formulated for multidimensional elliptic equations and systems, the problem with an oblique
derivative is regarded as one of the basic ones. As far back as in G. Giraud’s works, it has been shown that if the direc-
tion of the oblique derivative does not meet the tangent plane, then the problem will be solvable in Fredholm’s sense.
Otherwise, the situation changes insomuch that many researches were inclined to regard this problem atypical for
elliptic equations. Considering just these nonstandard cases, A. Bitsadze has shown this problem not at all exceeds the
bounds of typical problems and proved the theorems on a number and on the existence of solutions. As it became clear,
the problem with an oblique derivative might turn out to be simultaneously underdetermined and overdetermined. To
make the problem well-posed, it is necessary in some cases (proceeding from the structure of interconnections between
the vector fields of an oblique derivative and the domain) to require that the supplementary boundary conditions at
some points of the boundary be fulfilled. Those results were found interesting and earned great attention of specialists,
as a consequence there appeared many important research works carried out by A. Bitsadze’s disciples.

The objects of A. Bitsadze’s investigations are always not ordinary. He studied the problems which are, as a rule,
not subjected to standard conditions ensuring the existence and uniqueness of solutions. Such problems may be related
to those suggested by A. Bitsadze for elliptic equations with parabolic degeneration with weighted conditions on the
boundary. These problems were dictated owing to their practical necessity, and the condition of uniform ellipticity
violates in such problems. They degenerate parabolically on the whole boundary, or on its certain part only.

Academician M. Keldysh restricted himself to the boundedness of solutions on the above-mentioned sets, releasing
them from any kind of boundary conditions. A. Bitsadze replaced the requirement of boundedness of solutions by the
weighted boundary conditions on the above-mentioned sets, taking thus into account the unbounded solutions, as well.
These problems have brought to light new practical and theoretical validity of weighted functional spaces that before
and after formulation of those problems have become the subject of a great number of research works.

The hyperbolic equations and systems are not less rich with the effects connected with parabolic degeneration.
Many factors affect the solvability of the problems formulated here; they include an order of parabolic degeneration,
orientation of a set of degeneration points with respect to the characteristic manifolds, etc. As distinct from a separately
taken equation, hyperbolic systems show a lot of unexpected properties even without parabolic degeneration. Thus,
for example, the well-known Goursat problem for a scalar equation is perfectly well-posed.

The hyperbolic system constructed by A. Bitsadze has shown that the corresponding Goursat homogeneous
problem may have an infinite set of linearly independent solutions, and what is more, he has shown that the lower
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order terms of the system may significantly affect the well-posedness of that problem. Those facts have given a great
impetus to many important researches and stimulated development of a series of scientific trends.

In the middle of the past century, mathematics has found new significant applications that should, seemingly, be
explained by an unprecedented rate of technical progress. Achievement of transonic and supersonic velocities posed
many problems including those of mixed type equations in which M. Lavrent’ev has shown special interest and awoken
itin A. Bitsadze. Combining the methods of the theory of analytic functions, partial differential equations and singular
integral equations, A. Bitsadze created a powerful and, at the same time, elegant apparatus, convenient for solving the
problems formulated for the mixed type equations. Efficiency of the suggested method has been tested on the boundary
value problems for Lavrent’ev—Bitsadze’s equation, being the model of the well-known Tricomi’s equations for which
A. Bitsadze posed a great number of actual problems and stated significant facts known as “Bitsadzian facts”. Here we
will mention only the Bitsadze’s extremum principle. For the Tricomi’s equation, along with the Tricomi’s problem,
researchers studied also the Dirichlet problem expecting its solvability. This was needed, mainly, for a practical,
concrete purpose.

A. Bitsadze has shown that this problem was not always well-posed, and for its solvability, it is necessary to
release some part of the boundary of hyperbolic subdomain from the conditions. To formulate the problem responding
practical purposes in which the whole boundary is occupied with the conditions, A. Bitsadze suggested several
versions. One of the versions links the solution values at different points of the boundary by the functional low.
This nonlocal problem was proved to be well-posed and prompted the ways of its natural generalization to a
multidimensional case.

To every well-posed plane problem one can assign several spatial versions of which it is necessary to single out
more rational ones. For example, the well-known Tricomi’s problem has several versions of spatial generalization,
where the structure of a set of type variation points becomes obvious. This set may turn out to be a surface oriented to
the space or time. This moment determines two essentially different trends in the theory of boundary value problems
for multidimensional mixed type equations. This subject-matter was not set aside. The problems posed here became
the point of investigations for many specialists in different fields of mathematics, for example, in spectral theory.

All equations refer to different types, depending on their characteristic roots. If the equation, along with its real
characteristic roots, has also complex ones, then it belongs to the composite type equations. Such equations include, for
example, the Laplace differentiated equation. If instead of the Laplace equation is differentiated Tricomi’s operator, we
obtain the mixed-composite type operator. For the equation of such a complicated nature, A. Bitsadze has formulated
a great deal of actual problems and obtained important results.

We have mentioned above the nonlocal problem in which the values of an unknown solution at different boundary
points are interconnected. Of practical and theoretical interest are the problems in which the boundary values of
solutions are connected by the specific law with their values on some set of interior points of the domain. These
problems cannot be in the literal sense considered as the boundary value problems. Their investigation comes across
practical difficulties very often. Among the problems of such a kind the Bitsadze—Samarski’s nonlocal problem takes
central place, and a great number of works are devoted to its general modifications.

A. Bitsadze constructed exact solutions of wide classes of nonlinear partial differential equations and systems
covering Einstein’s gravitation field equations, Heisenberg’s equations of ferromagnetic theory, various models of
Lorentz-covariant equations that can be found in the well-known monographs and reference books for exact solutions
of the above-mentioned equations.

Analysing A. Bitsadze’s scientific works, we can say with confidence that he did not keep to the beaten tracks,
but paved new ways in mathematical science, determining its progress for many years ahead. The ideas and methods
elaborated by A. Bitsadze serve at present as an inspiration source for numerous researches of his pupils and followers.
A large number of A. Bitsadze’s creative achievements, including those mentioned above, have become long ago a
corner stone on which scientific trends in the modern theory of partial differential equations are constructed.

S. Kharibegashvili
V. Kokilashvili
T. Jangveladze

Available online 22 October 2016
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Abstract

We consider Dirichlet boundary value problem for Laplace—Beltrami Equation On Hypersurface .7, when the Laplace—Beltrami
operator on the surface is described explicitly in terms of Giinter’s differential operators. Using the calculus of Giinter’s tangential
differential operators on hypersurfaces we establish Finite Element Method for the considered boundary value problem and obtain
approximate solution in explicit form.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

MSC: 53A05; 76M10

Keywords: Hypersurface; Giinter’s derivatives; Laplace—Beltrami equation; Finite Element Method

Let . be a C? smooth orientable surface in R? with Lipschitz boundary 8.7 given by an immersion
:w— S, o C R? (1)
where o is open simple connected domain in R? with Lipschitz boundary dw and let 6 : .¥ —  be the inverse
mapping
(ob=1d: S — S, 6Ool=Ild:w— o

Denote by v(y), y € . the unit normal on . with the chosen orientation.
Giinter’s tangential derivatives Z; on .’ are defined by identities

Pj=9; —viMdy, j=1,2,3, 2)

where 9, = Zi:l v 0 denotes the normal derivative.

* The investigation is supported by the grant of the Shota Rustaveli Georgian National Science Foundation GNSF/DI/10/5-101/12.
* Corresponding author.
E-mail addresses: t_buchukuri@yahoo.com (T. Buchukuri), roldud @gmail.com (R. Duduchava), giorgitephnadze @ gmail.com
(G. Tephnadze).
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Tangential derivatives can be applied to the definition of Sobolev spaces Wf, () =HY ), teN, 1<p<o0o
on an £-smooth surface . (see [1,2])

H () =W (7) ={p e D'(F) : Vip eL,(F). Ya eNj, || < ¢}. (3)

Equivalently, Wf, () is the closure of the space C*(.”) with respect to the norm

1/p
1% ]Wf,(ﬁ’) | := |:Z ||9ag0‘]Lp(§”)||p:| .

loe| <€

The space Wf, () can also be understood in distributional sense: derivative Z;¢ € LL,(.*’) means that there exists a
function in L (%) denoted by Z;¢ such that

@00 = . 770 = | p0TFCVdr Vb o)

Space Wg(&’ ) is a Hilbert space with the scalar product
AV EDD / 750075 v(y)do. @
jal<e /7

Under the space W, ¢ () with a negative order —¢, £ € N, is understood, as usual, the dual space of distributions to
the Sobolev space Wg(&” ).
Denote by A o the Laplace—Beltrami operator on .

3
Ayo=) Zip VyeCXP). ®)
j=1

Note, that if ¢ € Cg (), ¥ e C'(¥), then due to Kelvin—Stokes theorem

3
Ay, V)7 =Y (D9j, DY) 6)

j=1

From (6) immediately follows
Theorem 1. If .7 is a C' smooth surface in R3, then Laplace—Beltrami operator

~Agy : WHP) — W, () @)
is positive definite (see [3])

3
(—A50.0)7 =Y (g, Zp)s = V| La(A)|* > 0
k=1

for VYo e Wi(7), ¢ #0. ®)

We consider the following Dirichlet boundary value problem for the Laplace—Beltrami equation

Agu(y) = f(y), yes, 9)
ut(y) =0, y €97,

where f € Ly ().
From (6) follows variational formulation of (9):
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Find a vector ¢ € H(l) (&) that

3
Y (g, D)y =—(f )y VY eHAS). (10)
k=1

Due to Theorem 1 and Poincaré inequality the sesquilinear form

3
alp. V) =Y (Tkp. D).y (a1
k=1

is bounded and coercive in H(l) ()

Mi|o[H ()| = ale, 9) = M|p|H (A)|?, Ve e HYS), (12)

for some M > 0, M; > 0, therefore problem (10) possesses a unique solution by Lax—Milgram Theorem (see [4]).
Now we describe the discrete counterpart of the problem (cf. [5]).
Let X}, be a family of finite dimensional subspaces approximating H'! (.#), i.e., such that |_J » Xn is dense in H!'(.7).
Consider Eq. (10) in the finite-dimensional space X},

a(en, ¥n) = f(dn) Vi € Xy, (13)
where f(¥n) = —(f, ¥n) .

Theorem 2. Egq. (13) has the unique solution ¢y € Xy, for all h > 0. This solution converges in H(.) 10 the solution
gof 10)ash — 0.

Proof. From the coercivity of sesquilinear form a immediately follows

e1 [en|H' )|

IA

alen. on) =1/ (gn)l
c2 |en|H' ()| forall h. (14)

IA

Let ¢, be the unique solution of the homogeneous equation:

a(en, ¥n) =0 forall ¥y € X, (15)

Then (14) implies |[¢4|H' ()| = 0 and consequently, ¢, = 0. Therefore Eq. (13) has a unique solution. From (14)
it follows also that

ol A = 2 onlE )]

Hence sequence {||¢;|H!(.#)|)} is bounded and we can extract a subsequence {¢y, J which converges weakly to some
¢ € H'(?).

Let us take an arbitrary ¥ € H!(.#) and for each & > 0 choose ¥, € X}, such, that ¥, — v in H'(#). Then
from (13) we have

ale.¥) = f@), V¥ € H(S).
Hence, ¢ solves (10). Note, that since (10) is uniquely solvable, each subsequence {¢y,, } converges weakly to the same
solution ¢, and consequently the whole sequence {¢},} also converges weakly to ¢. Now let us prove that it converges
in the space H' (.%).
Indeed, due to (14) we have
cillgn — @l* < lalpn — ¢, on — )| < lalpn, on — 9) — alp, op — ¢)|
= c1lf(gn) — alen, ) — f(@n — )| = c1l f(@) —alp, p)| =0,

which completes the proof. [J
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We can choose spaces X}, in different ways. As an example let us describe the discretization method based on the
representation of the surface .# as a network of the triangle-shaped elements.

Let (Uy, %,) be a parametrization of .. Here x, : U, C R?> — .7 are injective differentiable mappings
(diffeomorphisms) of open sets Uy, of R? into .# such that Uy #2(Uy) = 7.

Let h > 0. We call &, a triangulation of .7 if .7 is represented as ./’ = | J 7, ce/a» Where the sets 7), possess the
following properties:

1. Each 7, is a subset of some ’a, (Ug,) and Ty, := x;yl(ﬂ},) C Uy, is a triangle.

2.8 T, = »xy l(17),) and Ts = x, () are subsets of the same Uy, then their intersection can be only a common
vertex or a side.

3. Sides of the triangles )f;yl () do not exceed h.

Denote by .4 the set of nodes of the triangulation &, i.e. the set of all points »,(Pg) € ./, where Py are vertices
of the triangles 7),. Let { : 45 — R be any mapping of .4 into R, then it can be easily proved that there exists
function v; € H'(.#) such that:

Lorysve =¢.
2. The restriction of v; o x4 on Ty is an affine function: vy o x4 (x1, x2) = a1x1 + axx2 + as3.
Denote by X}, the set of all such functions, corresponding to the triangulation G,. The set X, consists of the piecewise-
linear functions and therefore | J;, X5 is dense in H!/2(.7)3.

We can replace the triangle-shaped elements in the above-described network by quadrilateral, hexagonal or other
type polygonal elements.

In particular, consider a case, when w = Uy, in the above parametrization is a square part of R?

w={(x1,x):0<x1<1,0<x <1}, ¢(w)=25.

Allocate N2 nodes Pij=@G/(N+1), j/(N+1)),i,j=1,...,Nono.

Letag, k =1,..., N be piecewise linear functions defined on segment [0, 1] as follows:
k—1
0, 0<x=< ,
N+1
k—1 k—1 k
(N+1Dx— , <x < —,
N +1 N +1 N +1
= k+1 k k+1 16
ag(x) N +1) L_x ’ —<x§L, (16)
N +1 N +1 N +1
k+1
0, + <x <1,
N +1
j=k ...,N,
and denote by ¢;;, i, j =1, ..., N functions
@ij(x1, x2) = i (xp)aj(x2), i,j=1,...,N, (x1, x2) € . (7

Evidently, ¢;; are continuous functions, which take their maximal value ¢;; (P;;) = 1 at point P;; and vanish outside
the set

=1, 0=

wij=wﬂ{(x1,xz):0§ X1 — X2 —

i

<1t, 18
consequently, they belong to H' (w) and are linearly independent (see [6]).

Denote by Xy the linear span of the functions ¢;; o ¢, i,j =1,..., N. The space Xy is N 2_dimensional space
contained into H! (.%).

Consider Eq. (13) in the space X .
ap. )= f(W) V¥ € Xn. (19)
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We sought the solution ¢ € Xy of Eq. (19) in the form

N
=Y Cijgij, (20)
i, j=1
where C;; are unknown coefficients. Substituting ¢ in (19) and replacing ¥ successively by ¢;;, i, j=1,..., N, we

get the equivalent system of N? linear algebraic equations

N
> ACij=fu, kl=1,...,N, @n
ij=1

where
Ajju = a(@ij, ¢k1>, fia = flow)- (22)

Matrix A = A(;j)) is the Gram’s matrix of the positive semidefinite bilinear form a, therefore it is a nonsingular
matrix and Eq. (21) has a unique solution.

-1
. (A)(ij)(kl) Pij fkl . (23)

N
(p:
k

ij.k,
To calculate explicitly Ay and fi note, that

Dn@ij(y) = 0y, 0ij () + v dveij (y)

= 22; Ip@ij (P () <3ml9p(y) +vm li;w&%@))
p= -
= iaps@ij(ﬁ(y))@mﬂp(y), (24)
p
A = a(9ij, ou)
= il /y (3,91 () (BgPm (B ())) i@mﬁp(y)@mﬂq (y)do, (25)
pa= o
Ja ==(f, g)y = — /y F ) @u(y)do. (26)

Changing variables y = ¢(x), x = 9 (y) on right side of (25) and taking into account, that supp (8p<,?)i j (x)) = wjj
we get

2 3
e / (095 0) (B Pr1(0) D D p (£ () DD (£ (X)) ()|, 7)
p.g=1 " @ij" @kl m=1
fu =— f FE@) Pu (& (x)o’ (x)]dx (28)
Wk

where |0’ (x)| is a surface element of .7
lo"(x)| = [819 (x) x 3209 (x)].
From (16)—(19), (27)~(28) we obtain explicit expressions of Ay and fy;, 1 <i, j, k, [, < N

Ajuu =0, if i<k—lork<i—1lor j<l—1orl<j—1,
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2
A = (N +D)* 3 f

p.q=1Y N1

N+l
xz —
-
3

p.q=1Y N+1

i+ 1 i+ 1
1]\7+1>+6”2<x1 B N+1>][6‘11(x2_

e,
N +1

op2(n = )] D TndpE(N Ity Gl W]
if k=i+1, l=]+I
i+1 . . .
=0 3 [ L) s ) 45)
o2 (x1 - N;H)]mi: (€ () Ty (€ )l (),
coent 3 [ o) () )
(5 - xl)] mf_jl Dn? p(E (N DD (E (X))l ().
if k=i+1, =
Z/ A LT ORI AR
+ 802 (x1 = Wﬂ Z@ 25 (£ () TPy (G (Do () dx,
if =i+l 1=j-1,
= 3 [ [ () () )
(5 - )] i:l Dn? p(E N TV (G (XDl (0,
ifk=i—1, [=j+1,

A = (17 Z fw /N+I Z_Jé—Jrll)sz(xl —%m%( 2—1{1;+11>
3

i—1

5(——
+q2xl N+1

)] Z im0 p(E (X)) D94 (E(x))|o" (x)|dx,

rorent 5 L [ o ()l 3 e ()

J
p,q=1 N+1 N+1

. 3
i—1
(= )] 32

]

+(N+D?* Z/ /

p.q=1% N+1 N+1

0 p (£ (X)) Dmq (£ (X))o (x)]dx,

1) o =) [ (= - )
T Yas (T S _
2oy e\ )P \y e T
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+842<1i74—_i—11 _xl)]mi::lgmﬁp(f(x))@mﬁq(C(x))|0/(x)|dx,
+ (N + 1)4P§=:1 /‘Ni\fl /Ajfll [5[,1<]{]j_11 —xz) +8p2<1i7_:_11 _x1>][5q1(]]\',_:_11 —x2>

2 i _J . .
4 N+T [ N+T 1 i—1 j
A = N+ Z:/; plpm(z N+4>+8ﬂGV_N+1ﬂP“<N+1_xQ

Fop( it = 0)] Y Gy () T2 €l )l

N +1 —
et 3 [ [ G =) oy =)= )
o - %)] Z@ 9 (£ () TPy (5 (2D o () .

if k=i, I=j—1,

N+1 1 i—1 — 1
At = (N +1* 2:/4 ﬁ pl2_§+1»Mﬂ@“_N+JH%«§+1_m)

p.q=1% N+1 N+1

. 3
o (g~ )] 3 I &) Ty (Dl Ol

+(N+D? Z / / xz N+11)+5p2<x1 —%)][%1(&—%)

p,q=1 N+l

82 (11 = )] Z D0 p(§ () Ty (G (Do ()| dx,

i
N +1
if k=i—1, :j

A= (V41D Y /

p.q=1 N+1

/ pi(on = 1)+ oo = ) e = 57)
3

):I Z ml?p(é'(x))-@ ﬁq(C(X))IU (x)|dx,

+8q2<x1

ﬁk:i—ll:]—l

N k -1 [—1
fu =—(N+1)> f f “ 1) (2= ) F el @l

N k41 [
—(N+1)2f£' fN (3 = 1) (12 = 3= ) F Gl Wlax
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k I+1
5 [N [ k—1 I+1 ,
N+ / / (31 = 37) (3 — %) S €@l Wldx
k+1 I+1
o [V [N k41 [+1 ,
—(N+1 /N’fH /NIH (N—_H—M)(N—_H—xz)f@(x))w (x)|dx.

As an application of the aforementioned boundary value problem we can consider stationary state of heat conduc-
tion by an isotropic media, governed by the Laplace equations and constrained by classical Dirichlet-Neumann mixed
boundary conditions for the Laplace equation in the layer domain {2¢ := .% x (—e¢, ¢) of thickness 2¢, where . C €
is a smooth subsurface of a closed hypersurface 4" with smooth nonempty boundary 9.7

Agep(y, ) = f(y,1), (,1) € L x (—¢,¢), (29)
et ) =gy 1), (1) €dS x (—¢8), (30)
@) (y, £e) = ¢F (), ye.Z, 31)

where

4
Agep =Y Dip+ Hydvp = Dyg + g + Ao
j=1

and jf} is a Weingarten matrix

HYL) = [2jvi(2)] 2 e (32)

nxn’

It can be proved that when the thickness 2¢ of the layer domain §2° with the mid-surface %, tends to zero, this
boundary-value problem “converges” in the sense of I' convergence to the following Dirichlet boundary value prob-
lem for Laplace—Beltrami equation on .

Agp(y) = foly) yes,

T (1) = g(z,0), T €3S, (33)

where

1 1
fo) = f(y.0) = (37G)(y., 0) — E[qu(y) + qf(y)]z[(arG)(y, 0) = (3:G)(y, 0] (34)

and G (x, t) is a continuation of the boundary data g(y, 1), (v, ) € 3.¥ x (—¢, &), from the boundary into the domain
(x,1) € £2¢.
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Abstract

We investigate the mixed boundary value problems of the generalized thermo-electro-magneto-elasticity theory for
homogeneous anisotropic solids with interior cracks. Using the potential methods and theory of pseudodifferential equations
on manifolds with boundary we prove the existence and uniqueness of solutions. We analyse the asymptotic behaviour and
singularities of the mechanical, electric, magnetic, and thermal fields near the crack edges and near the curves, where different
types of boundary conditions collide. In particular, for some important classes of anisotropic media we derive explicit expressions
for the corresponding stress singularity exponents and demonstrate their dependence on the material parameters. The questions
related to the so called oscillating singularities are treated in detail as well.
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1. Introduction

The paper deals with three-dimensional boundary value problems (BVP) arising in the generalized thermo-electro-
magneto-elasticity (GTEME) theory for homogeneous anisotropic solids with interior cracks.

The theory under consideration is associated with Green—Lindsay’s model of thermo-electro-magneto-elasticity
which describes full coupling of elastic, electric, magnetic, and thermal fields. Another feature of this model is that
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in contrast to the conventional theory of heat transfer, the heat propagation in Green—Lindsay’s theory occurs with a
finite speed (see [1,2]).

In the study of active material systems, there is significant interest in the coupling effects between elastic,
electric, magnetic and thermal fields. For example, piezoelectric materials (electro-elastic coupling) have been used
as ultrasonic transducers and micro-actuators; pyroelectric materials (thermal—electric coupling) have been applied
in thermal imaging devices; and magnetoelastic coupling effects are used in modern signal detection systems and
instrumentation (see [3-9] and the references therein).

Theories of thermoelasticity consistent with a finite speed propagation of heat recently are attracting increasing
attention. In contrast to the conventional thermoelasticity theory, these nonclassical theories involve a hyperbolic-type
heat transport equation, and are motivated by experiments exhibiting the actual occurrence of wave-type heat transport
(second sound). Several authors have formulated these theories on different grounds, and a wide variety of problems
revealing characteristic features of the theories has been investigated.

As it is well known from the classical mathematical physics and the classical elasticity theory, in general, solutions
to crack type and mixed boundary value problems have singularities near the crack edges and near the lines where
the types of boundary conditions change, regardless of the smoothness of given boundary data. Throughout the paper
we shall refer to such lines as exceptional curves. The same effect can be observed also in the GTEME theory. In
this paper, our main goal is a detailed theoretical investigation of regularity and asymptotic properties of thermo-
mechanical and electro-magnetic fields near the exceptional curves. By explicit calculations we show that the stress
singularity exponents essentially depend on the material parameters, in general.

We draw a special attention to the problem of oscillating singularities which is very important in engineering
applications. Such singularities usually lead to some mechanical contradictions, e.g., overlapping of materials (see,
e.g., [10] and the references therein). It turned out that there are classes of anisotropic media for which the oscillating
singularities near the exceptional curves do not occur. In particular, calcium phosphate based bioceramics, such as
hydroxyapatite, possess the above property. These materials are extensively used in medicine and dentistry [11,12].

Our main tools are the potential methods and the theory of pseudodifferential equations, which proved to be very
efficient in deriving the asymptotic formulas. They allow us to calculate effectively the field singularity exponents by
means of the characteristics related to the symbol matrices of the corresponding pseudodifferential operators. In our
analysis we essentially apply the results obtained in the references [13-16,18,19].

To demonstrate the dependence of the singularity exponents on the material parameters let us compare behaviour
of solutions to the crack type mixed boundary value problems near the exceptional curves for the Laplace equation
(Zaremba type problem), for equations of the classical elasticity (e.g., the Lamé equations for an isotropic solid) and
for the equations to generalized thermo-electro-magneto-elasticity equations for transversely-isotropic media.

Near the crack edge the asymptotic formulae for solutions of all the above three problems have the same form,
namely,

aor?+a 4. (1.1)

where r is the distance from the reference point x to the crack edge [20,21].

We have quite a different situation near the exceptional curve, where the different types of boundary conditions
(for example, the Dirichlet and Neumann type conditions) collide. Unlike the asymptotic expansion (1.1) of solutions
to the Laplace equation the asymptotic expansion of the solutions to Lamé equations has the form

bor/2 4 by rV/2HS 4 by 12718 L (328,

where ¢ is an arbitrary positive number, while the asymptotic expansion of a solution to the generalized thermo-
electro-magneto-elasticity equations for transversely-isotropic case reads as

cor” + pl/24is + pl/2=is + c3 P2 nr+ c4 P12 4 o),

where 1 € (0, 1/2), y» > 1/2, and § and § are real numbers. Note that y1 — 1 represents the dominant stress
singularity exponent. The parameter y; in general depends on the material constants and the geometry of the curve
and may take an arbitrary value from the interval (0, 1/2) (for details see Section 6). Thus, the stress singularity
exponent essentially depends on the material constants and is less than —1/2, in general. Consequently, in the classical
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elasticity, we have oscillating stress singularities, while in the generalized thermo-electro-magneto-elasticity theory
we have no oscillating stress singularities for the transversely isotropic case due to the inequality y; < 1/2.

2. Formulation of the problem
2.1. Field equations

In this subsection, we collect the field equations of the generalized thermo-electro-magneto-elasticity (GTEME)
for a general anisotropic case and introduce the corresponding matrix partial differential operators

Throughout the paper u = (u1, u2, u3) " denotes the displacement vector, o; ;j are the components of the mechanical
stress tensor, gx; = 21 (Og uj + 9; uy) are the components of the mechanical strain tensor, £ = (E1, E», E3)T and
H = (H, H,, H3)T are electric and magnetic fields respectively, D = (D1, D>, Dg)T is the electric displacement
vector and B = (B1, B», B3)T is the magnetic induction vector, ¢ and v stand for the electric and magnetic potentials
and

E = —gradg, H = —grad ¢,

¥ is the temperature change to a reference temperature Ty, ¢ = (q1,¢2,¢3) ' is the heat flux vector, and S is the
entropy density.

We employ also the notation 9 = 9y = (01, 02,03), 9; = 9d/dx;, oy = 9/dt; the superscript ()T denotes
transposition operation. In what follows the summation over the repeated indices is meant from 1 to 3, unless stated
otherwise. Throughout the paper the over bar, applied to numbers and functions, denotes complex conjugation and the
central dot denotes the scalar product of two vectors in the complex vector space CN ie.,a-b= (a,b) = Zivz 14j E

fora, b € CN. Over bar, applied to a subset M of Euclidean space RY denotes the closure of M, i.e. M = MUIM,
where 0. M is the boundary of M.
In the GTEME theory we have the following governing equations:

The constitutive relations:

Orj = Ojr = Crjkl €ki — elrj Ei — qirj Hy — Ay j (9 + v 0;1), r,j=1,2,3, 2.1
Dj = ejpen +xj E+aj H + pj (8 + vo 6,9), j=1,2,3, 2.2)
Bj =qjuen+ajEr+ pwjH +mj@+vod), j=1723, (2.3)
0S = Mk + pr Er +my Hy 4 ag + do O + ho ;9. 2.4

The equations of motion:
djor; +oFr =0d8%u,, r=123. 2.5)
The quasi-static equations for electric and magnetic fields:
0;jDj =0, 0jBj =oc. (2.6)
The linearized energy equations:
0To9;S =—-9;q; +0Q, qj = —Tonj0;0. 2.7

Here the following notation is used: o—the mass density, o.—the electric charge density, o.—the electric current
density, F' = (Fy, Fa, F3)T—the mass force density, O—the heat source intensity, ¢, jx—the elastic constants, e jx;—
the piezoelectric constants, g —the piezomagnetic constants, x jx—the dielectric (permittivity) constants, u jx—
the magnetic permeability constants, aj;—the electromagnetic coupling coefficients, p;, m;, and A,j—coupling
coefficients connecting dissimilar fields, 7 jx—the heat conductivity coefficients, 7o—the initial reference temperature,
that is the temperature in the natural state in the absence of deformation and electromagnetic fields, vy and hg—two
relaxation times, ay and dp—-constitutive coefficients.
The constants involved in the above equations satisfy the symmetry conditions:

Crjkl = Cjrkl = Ckirj» €kij = €kjl, qklj = qkjl 2.8)
Hej = Hjk, Mj=Mjk, Mkj = Wjk, Qxj =djk, Nkj =Njk, T, J. k,1=1,2,3.
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From physical considerations it follows that (see, e.g., [22,23,2,1,24]):

Crikt &rj &kt > 8o bk Erts kg EkEj = 81 1E1R, g EkE; > 82 IEIR, iy EkE > 83 €17,

29
forall &; =& € Rand forall & = (&, &, &) € R?, 29)
Vo > 0, ho > 0, d()l)() — ho > 0, (2.10)
where &9, 81, 82, and 83 are positive constants depending on material parameters.
Due to the symmetry conditions (2.8), with the help of (2.9) we easily derive
Crikt Crj Tkl = 80 Cki Chts i Sk & = S11C, i Gk = 82 1SR Mk L gy = 83 1¢1%, @.11)

forall &, = ¢jx € Candforall ¢ = (¢1, &, &3) € C.

More careful analysis related to the positive definiteness of the potential energy and the thermodynamical laws insure
that the following 8 x 8 matrix

[xjil3x3  lajilsxs  [pjlsx1  [vopjlaxi
[aji]3x3 [wjlsxs  [mjlsx1  [vom;lsxi
[pjlix3 [mlix3 do ho
vopjlixz  [vom;jlix3 ho voho g,

M = [My;lsxs = (2.12)

is positive definite. Note that the positive definiteness of M remains valid if the parameters p; and m; in (2.12) are
replaced by the opposite ones, —p; and —m ;. Moreover, it follows that the matrices

AD . Dekjlaxs  [axjlzxs ’ 4@ — do  ho (2.13)
lakj13x3  [kj13x3 fgx6 ho  voho |, .,
are positive definite as well, i.e.,
g G any G+ ) g L = (P 1) Ve e O (2.14)
do|z11* + ho (2122 + Z1 22) + woho |22* = k2 (|21 + 221" Va1, 22 € C, (2.15)

with some positive constants k1 and k> depending on the material parameters involved in (2.13).

With the help of the symmetry conditions (2.9) we can rewrite the constitutive relations (2.1)—(2.4) as follows

Orj = Crjki Ok +e1pj 010 + qirj Y — Apj (O +v90,8), 1, j=1,2,3, (2.16)
Dj = ejy dux —xj1 019 —aji oy +pj (% +vpo0t), j=1,2,3, (2.17)
Bj = qjiojug —aj oo — pj oy +m; (% +v90,8), j=1,2,3, (2.18)
S = Ay oug — projp —mp Yy +ag+do 0 + ho 9;9. (2.19)

In the theory of generalized thermo-electro-magneto-elasticity the components of the three-dimensional mechanical
stress vector acting on a surface element with a normal n = (n1, n», n3) have the form

Opjnj =cCrjpinjoiug +epjn;ojQ+qpjn; oy —Arjn; (0 +vot), r=1,2,3, (2.20)

while the normal components of the electric displacement vector, magnetic induction vector and heat flux vector read
as

Djnj=ejyn;oug —xjinjog —ajn;oy +pjnj @ +vyot), 2.21)
Binj=gqjun;oug—ajin; ¢ — wjin; oy +mjn; (¥ + vy o), (2.22)
gjnj = —=Tonjn; o0
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For convenience we introduce the following matrix differential operator

T = T(ax, n, o) = [%q(a)m n, o) ]6><6

[crjkinj oilsxs  lewrjnjoilaxt  [girjnjoilaxt  [=Arjnj(1+vod)]3x1

[—ejkinjolixs xjinj o ajn;o —pjnj(1+vyd) (2.23)
[—qjkinjolix3 ajin;o Hjin; o —mjnj(l+vod) '
[0]1x3 0 0 njin; o 6x6
Evidently, for a smooth six vector U := (u, ¢, ¥, 15‘)—r we have
T(ax,n, 3;)U=(O’1jnj, O'2jnj, O‘3jnj, —Djnj, —Bjnj, —To_lanj)T. (2.24)

Due to the constitutive equations, the components of the vector 7 U given by (2.24) have the following physical
sense: the first three components correspond to the mechanical stress vector in the theory of generalized thermo-
electro-magneto-elasticity, the fourth and the fifth components correspond to the normal components of the electric
displacement vector and the magnetic induction vector respectively with opposite sign, and finally the sixth component
is (—To_l) times the normal component of the heat flux vector.

Note that the following pairs are called like fields:

(i) {u = (u1,u2,u3)", (01jnj, o2jnj, o3jn;)" }—pair of mechanical fields,
(i) {¢, —D; n j}—pair of electric fields,

(iii) {vy, —Bj n j}—pair of magnetic fields,

@iv) {9, —To_lq j nj}—pair of thermal fields.

As we see all the thermo-mechanical and electro-magnetic characteristics can be determined by the six functions:
three displacement components u;, j = 1, 2, 3, temperature distribution ¥, and the electric and magnetic potentials
¢ and ¢ . Therefore, all the above field relations and the corresponding boundary value problems we reformulate in
terms of these six functions.

First of all, from Egs. (2.5)—(2.7) with the help of the constitutive relations (2.1)-(2.4) we derive the basic linear
system of dynamics of the generalized thermo-electro-magneto-elasticity theory of homogeneous solids

Crjki 001 ug(x, 1) + e 0;019(x, 1) + qirj 001 (x, ) — Apj 30 (x, 1) — voh,;0; 0,0 (x, 1)

—007u,(x,1) = —oFr(x,1), r=1,2,3,
—ejk1 0j0iu(x, 1) + 321 0010 (x, 1) +aj 00y (x,t) — pj 0;0(x, 1) —vg pj 0;0, P (x,1) = —0.(x,1)

" (2.25)
—qjk 0j0up(x,t) +aj0;0(x, 1) + pjp ;0 (x, 1) —m;0;0(x,1) —vom; 0;0;0(x,1) = —0c(x,1),
— Akt 0 Opup(x, 1) + pr 0j0rp(x, ) +my 810 (x, 1) + 1 0;0/0 (x, ) — do 9,0 (x, 1)
—ho 079 (x, 1) = =Ty "0 O(x, 1).
Let us introduce the matrix differential operator generated by the left hand side expressions in Egs. (2.25),
A(0x, 0r) = [qu(axa at)]()xé
[erjkt ;81 — 08k 07 T3x3  Lewrj 30131 [qurj 30 13x1 [—Arj 35 (1 + 103 13x1
_ [—ejki 9j0r]1x3 2100 ajid;jo —pjd;(1+vody)
' [—qjki 9j0]1x3 aj; 00 100 —mj 3;(1 4+ vpd;)
[—Aks 010¢]1x3 p1 919y mj 00y nj1djd — dod — ho d} 66
(2.26)
Then Egs. (2.25) can be rewritten in matrix form
A(a)(vat) U(-xvt): ¢(-xvt)v (227)

where

U = (u1,uz, us, ug, us, ug) ' = u, o, ¥, 9)"
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is the sought for vector function and

¢ = (¢17 e ¢6)T = (_QFla _QF27 _QF3’ —0e¢, —0Qc> _QTO_I Q)T (2'28)

is the given vector function.

If all the functions involved in these equations are harmonic time dependent, that is they can be represented as
the product of a function of the spatial variables (x1, x2, x3) and the multiplier exp{r ¢}, where t = o + iw is a
complex parameter, we have the pseudo-oscillation equations of the generalized thermo-electro-magneto-elasticity
theory. Note that the pseudo-oscillation equations can be obtained from the corresponding dynamical equations by the
Laplace transform. If T = iw is a pure imaginary number, with the so called frequency parameter v € R, we obtain
the steady state oscillation equations. Finally, if t = 0, i.e., the functions involved in Egs. (2.25) are independent of
t, we get the equations of statics.

Recall that for a smooth function v(¢) which is exponentially bounded,

e~ [ o) + [3v(®)| + 137v()| ] = O(1) as t — 400, g, >0, (2.29)

the corresponding Laplace transform

+00
V(1) =L [v(®)] = f e ut)dt, t=0+iw, o> o0, (2.30)
0

possesses the following properties

+00
Lio:[80()] :=/ e " du@)dt = —v(0) + T (1), 2.31)
0

+00

L. [0%v(1)] = / e~ 92u(r) dt = —8,v(0) — Tv(0) + T2 (7). (2.32)
0

Provided that all the functions involved in the dynamical equations (2.25) are exponentially bounded and applying the
Laplace transform to the system (2.25), we obtain the following pseudo-oscillation equations:

Crint 00 We(x, T) — 0 T2 Ur (X, T) + €1 ;1B (X, T) + qurj D9V (x, T)
— (400 09 (x, 1) = —0F (x, )+ ¥0(x, 1), r=1,2,3,

—e k1 30Tk (x, T) + 21 0; AP(x, T) + aji 8 Y (x, ) — (1 +vo7)p;j 8,9 (x, T)
= —Ge(x, 1) + 7 (x, 1),

—q ik 3k (X, T) + a1 9 4 P(x, T) + a1 9; O (x, T) — (1 + vo1)mj 8,9 (x, T)
= 0.0, 1) + W (x, 1),

—T g Qi (x, T) + T pr 4P, T) + Ty QY (¥, T) + 1j1 ;99 (x, T)

— (tdp + rzho)ﬁ(x, T) = — 0_19 Q(x, )+ Wéo)(x, 7),

(2.33)

where the overset “hat” denotes the Laplace transform of the corresponding function with respect to ¢ (see (2.30)) and

W(O)(x, T) = (Wl(o)(x, ), ..., Wé(o)(x, ‘L'))T

—otui(x,0) —0dui(x,0) —voAi;d;9(x,0)
—otuz(x,0) — 0 duz(x,0) —vyAz; ;¥ (x,0)
—otu3(x,0) — o duz(x,0) —voAz; d;¥(x,0)
Vo pj 3]'19()6, O)
vom; 99 (x,0)
—Ap O (x,0) + pj 0jo(x,0) +m; 3 (x,0) — (do + T ho)P (x, 0) — hod; ¥ (x, 0)

. (2.34)

Note that the relations (2.30)—(2.32) can be extended to the spaces of generalized functions (see e.g., [25]).
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In matrix form these pseudo-oscillation equations can be rewritten as
A@y, D U(x, 1) = ¥(x,7),
where
U = (i1, i, i3, g, 05, 16) | = (@, 0, 9. 0) "
is the sought for vector function,
U, 1) = (U(x,1),..., Usx, 7)) = d(x, 1)+ ¥ O(x, 1)

with 5(x, 7) being the Laplace transform of the vector function @ (x, ¢) defined in (2.28) and O (x, 1) given by
(2.34), and A(9y, 7) is the pseudo-oscillation matrix differential operator generated by the left hand side expressions
in Eq. (2.33),
A0y, T) = [qu(8Xa T)]6><6
[crjkid;0; — 0t%8:413%3 lerrj0j0]3x1  [qirj0j0i13x1  [—(1 +voT)Arj0;]3x1
— [—ejxdjo]ix3 2100 aj0;0 —(1 +vo7) p;o; (2.35)
' [—qjki0;01]1x3 ajd;o w10 —(1 +vor)m;d; : :
[—TAk0r]ix3 TpIO] Tmo nj1dj0 — t*ho — tdo | ¢
It is evident that the operator

lcrjki0j0]3x3  lerrj0;0i13x1 [qirjdj0]3x1 [0l3x1

A(O)(a ) = [_ejklajal]1x3 }fjlajaz (ljlaja[ 0
T [—qjkdj0ilix3 aj0;0; wj1d;jor 0
[0]1X3 0 O n/lajal 6x6

is the principal part of the operators A(dy, 7). Clearly, the symbol matrix A (—i&), &€ R3, of the operator A© (0y)
is the principal homogeneous symbol matrix of the operator A(dy, 7) forall t € C,

[—crii & &l3x3  [—errj&i&ilsx1 [—aqirj §i&il3x1 [Olaxa

AOig) = lejki §j€l1x3 —xji €& —aji £k 0
' [q k1 &j8111x3 —aj & i€ 0
[0]1x3 0 0 0] e

From the symmetry conditions (2.8), inequalities (2.9) and positive definiteness of the matrix AW defined in (2.13) it
follows that there is a positive constant Co depending only on the material parameters, such that

6
Re (~AP (=i £)¢ - £) =Re (— > Ai?(—ism;_k) > ColgP1¢P
k,j=1
forall £ € R® and forall ¢ e CS.

Therefore, —A(dy, T) is a non-selfadjoint strongly elliptic differential operator. We recall that the over bar denotes
complex conjugation and the central dot denotes the scalar product in the respective complex vector space. By
A*(y, 7) = [A(=0y, T)]" = AT (=08, T) we denote the operator formally adjoint to A(9y, 7),

A% ) = [A 00 ]

6x6
[crjki0;0 — 0T 8 3x3 [—eirj0;0l3x1  [—qirj0jor]3x1 [TAki01]3x1
_ lejki0j0;]1x3 %100 a;;d;0 —Tpro
[qki0;01]1x3 aj;9;0 ;100 —Tm; 0

[(1+voD)Arj0;]1x3 (I +vo7) pjo; (1 +v9T)m;0; njlajal—?zho—fd() 66
(2.36)
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Applying the Laplace transform to the dynamical constitutive relations (2.1)—(2.3) and (2.7) we get
G (X, T) = Crjpt 801 (X, T) + €1 P, T) + qurj ¥ (x. ) — (1 + 00T Ay F(x, T)
+v0)\‘rj19(-x90)9 r7j=112737
Dj(x,7) =eju i (x, T) = iy 4P(x, T) — ajt 4P (x, ©) + (14 vo7)p; 9 (x, 7)

—vp;t(x,0), j=12,3,

B;(x,7) =qu &ri(x, T) — a1 §9(x, ) — mud P (x, T) + (1 + vor)m ;0 (x, )
—vom ;¥ (x, 0), j=123,

gi(x,7) = — Ton 19 (x, ).

With the help of these equalities, the Laplace transform of the stress vector 7 (dy, n, ;) U (x, t) defined in (2.24) can
be represented as follows

Liso[T @y, n,8) Ux, )] = T (0,1, 7) Ux, 7) + FO (),

where

T (0,1, 1) ﬁ(x, 7) = (o’l\jnj, Gojnj, O3jN, —E;nj, —E;nj, —To_lé}nj) — FOw),
VoArjnjvt(x, 0)
vorojnjd(x, 0)
voA3jn v (x, 0)
vopj njﬁ(x,O)
vom j njﬂ(x, 0)

0

FO@) =

and the boundary operator 7 (9, 1, T) reads as (cf. (2.23))

T(axrnvt) = [,qu(ax’n"[) ]6><6

lcrjrin;oilsxs  lewjn;oilaxt  [qirjnjoilsxt  [—(1 +voT)Arjin;lsxi

[—ejrin;dlixs xjinjop ajin;o —(L+vo1)pjn; (2.37)
[—qjk njoilix3 ajn;o wjin;jop —(L+vor)m;n; .
[0]1x3 0 0 njin;o 66

Below, in Green’s formulas there appears also the boundary operator P(d,,n, t) associated with the adjoint
differential operator A*(9y, 7),

P(ax’ n, T) = [ qu(a)h n, 7:) ]6><6

[crjkinj Ol3xs [—ewrjnjolaxt [—qirjnjolsxi [TArjnjlaxi

lejiinj 9113 xjinj o ajin;d —Tpjnj (2.38)
gjinj olix3 ajinjo Mjin; o —Tm;jn; ' '
[OT1x3 0 0 njinjd |exe

2.2. Green’s formulas for the pseudo-oscillation model

Let 2 = 21 be a bounded domain in R3 with a smooth boundary § = 32+ and 2~ = R3\ 2F, 2+ = QT US.
By CK(£2) we denote the subspace of functions from C¥(2) whose derivatives up to the order k are continuously
extendable to S = 942 from {2.

The symbols { - }‘S|r and { -} denote one sided limits on S from 27 and 2™ respectively. We drop the subscript in
{ }f if it does not lead to misunderstanding.

By Ly, Lp.jocs Lp,comps W,’,, W;JOC, W[’,’mmp, H[S,, and B[S,’q (withr >0,s e R, 1 < p <o0,1 <g < 00)we
denote the well-known Lebesgue, Sobolev—Slobodetskii, Bessel potential, and Besov function spaces, respectively

(see, e.g., [26,27]). Recall that H) = W; = Bg’z, Hj = 35,2’ W;, = B;,p , and H;f = W;f , for any r > 0, for any
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s € R, for any positive and non-integer ¢, and for any non-negative integer k. In our analysis we essentially employ
also the spaces:

Hy(M) = {f : f € H}(Mo). supp f C M},
B (M) :={f : f € B} (M), supp f C M},
HY(M) = {ry f © [ € Hy(Mo)},
BS (M) = 1{ry f i f€B (M),
where My is a closed manifold without boundary and M is an open proper submanifold of M with nonempty
boundary d M # &;r,, is the restriction operator onto M. Below, sometimes we use also the abbreviations Hg = H*
and W5 = W*.
If a function f € B, ,(M), where M is a proper part of a closed surfzife M, can be extended by zero to the
whole My preserving the space, we write f € B), , (M) instead of f € rpB), ,(M).
For arbitrary vector functions

U= (up, uz, uz, 0,9, 9" € [C2D)] and U’ = (u}, uh, ul, ¢, 9/, 9) T € [C2(@D)]°

we can derive the following Green’s identities with the help of the Gauss integration by parts formula:

/ (A, DU -U' + & U, ﬁ)]dx = /{T(ax,n, DUt UV, (2.39)
nt S
/ (U - A* 0y, 1) U’ + &, (U, 7)]dx - /{U}+ AP @y, n, U'YTS, (2.40)
2t S
/ (A3, ) U -U' — U - A*(3s, 1) U’]dx
Q L

= /[{T(E}x,n,r)U}+ AU = (U} - {P @By, n, r)U/}+]dS, (2.41)
S

where the operators A(dy, 7), 7 (3x, n, T), A*(dy, T) and P(dy, n, T) are given in (2.35), (2.37), (2.36), and (2.38)
respectively,

EWU,U") = cpju Qg djul, + 0 T up ul. + erpj (9 djul. — dju, 9¢')
+ qurj QW jul, — djur W) + 21 9 ;9" + aj (9 3y + 3,9 g’
Y 00+ A [T 0 jug — (1 +vor)d 3jul] — pr [T 07 g + (1 + vor)D 9]
—my [t & Y + (1 +vor)® ']+ 11 9 3,9 + T (hot + do) ¥ V' (2.42)

Note that the above Green’s formula (2.39) by standard limiting procedure can be generalized to Lipschitz domains
and to vector functions U € [WI],(Q)]6 and U’ € [W;,(Q)]6 with

1 1
A@L DU e [Ly@)]°, 1<p<oo, —+— =1
p p
With the help of Green’s formula (2.39) we can correctly determine a generalized trace vector {T (3x,n, T)U}T €
1

[B;; (S)]6 for a function U € [Wli((l)]6 with A0y, T)U € [L,,(Q)]6 by the following relation (cf. [28-30])
(T @y n. DUV, {U'YF) = / (A VU - U + & U. T 1 dx, (2.43)
0

where U’ € [WP},(Q)]6 is an arbitrary vector function. Here the symbol (-, -)s denotes the duality between the
_1 1
function spaces [B), f,(S)]6 and [B : , p,(S)]6 which extends the usual L, inner product for complex valued vector
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functions,

6
(f.8)s = /S > £ g () dS for f.g € [La(S)I°.

j=1
Evidently we have the following estimate
HT @ DUV g g6 < €0 {1AG ) Ul s + (1 1D IU e}

where co does not depend on U; in general cp depends on the material parameters and on the geometrical
characteristics of the domain {2.
Let us introduce a sesquilinear form on [H21 (D1° x [H21 (M1°

BWU,V) = / E.(U,V)dx,
9]

where £; (U, V) is defined by (2.42). With the help of the relations (2.9) and (2.42), positive definiteness of the matrix
(2.13) and the well known Korn’s inequality we deduce the following estimate
2 2
Re BW. U) = et U171 g0 = <2 10 B oy (2.44)

with some positive constants ¢; and ¢ depending on the material parameters (cf. [17,29]), which shows that the
sesquilinear form defined in (2.44) is coercive.

From the Green formulas (2.39)—(2.41) by standard limiting procedure we derive similar formulas for the exterior
domain 2~ provided the vector functions U, U’ € Z(§27), where the class Z({27) is defined as a set of functions U
possessing the following asymptotic properties at infinity as |x| — oo:

ur(x) = O(jx| ™), djur(x) = O(Ix|™2),

p(x) = O(Ix|™), dip(x) = O(Ix|™2),

¥ (x) = O(lx|™), v (x) = O(x| ™), (2.45)
9 (x) = O(lx|™2), 3;9(x) = O(x|™),

k,j=1,2,3.

Assume that A*(dy, ) U’ is compactly supported as well and U’ satisfies the conditions of type (2.45). Then the
following Green formulas hold for the exterior domain 2~:

f [A(ax, HU - U/+€t(U,7)]dx - —/{’T(ax,n, DU - {U')dS,
2- S
f [U CARBy, ) U+ E(U, ﬁ)]dx - —/{U}_ AP0y, n, T)U'}dS,
- S
/ [A(BX,I)U-U/—U-A*(ax,r)U’]dx - —/[{T(ax,n,t)U}_~{U/}_
- S
~(U) - (P@n, D U')|ds,

where &; is defined by (2.42). We recall that the direction of the unit normal vector to S = 9{2~ is outward with
respect to the domain 2 = 27,

As we shall see below the fundamental matrix of the operator A(dy, t) witht = 0 + i w, 0 > 0,, possesses the
decay properties (2.45)

2.3. Boundary value problems for pseudo-oscillation equations
Throughout the paper we assume that the origin of the co-ordinate system belongs to 2. Assume that the domain 2

is occupied by an anisotropic homogeneous material with the above described generalized thermo-electro-magneto-
elastic properties (henceforth such type of materials will be referred to as GTEME materials).
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Further, we assume that 9 {2 is divided into two disjoint parts Sp # @ and Sy: 92 = S = Sp UEN, Sp HEN =0
Set dSp = dSy =: £,,. In what follows, for simplicity we assume that S, Sp, Sy, £, are C*°-smooth.

Here we preserve the notation introduced in the previous subsections and formulate the boundary value problems
for the pseudo-oscillation equations of the GTEME theory. The operators A(dy, t) and 7 (dy, n, T) involved in the
formulations below are determined by the relations (2.35) and (2.37) respectively. In what follows we always assume
that

Tt=0+iw, 0>0,20, wek,
if not otherwise stated.
The Dirichlet pseudo-oscillation problem (D) j: Find a solution
U= @99 €Wy(DI°. 1<p<oo
to the pseudo-oscillation equations of the GTEME theory,
A, T)U(x) = O(x), x e, (2.46)

satisfying the Dirichlet type boundary condition

U =f), xes, (2.47)

ie.
(w7t = fr(x), xe€8, r=123, (2.48)
{p))T = fux), x€8, (2.49)
)" = fs(x), xes, (2.50)
P} = fo(x), xes, 2.51)

where ® = (b, ..., &) " € [LP(Q)]é, and f = (f1,.. f6)—r € [B1 l/p(S)]6, 1 < p < oo are given functions
from the appropriate spaces.
In the case when U satisfies the homogeneous equation

Ay, ) Ux) =0, x € {2, (2.52)
we denote the corresponding problem by (D)j’0
The Neumann pseudo-oscillation problem (N)}: Find a regular solution
U= 9.9) €Wy(D° 1<p<oo

to the pseudo-oscillation equations of the GTEME theory (2.46) satisfying the Neumann type boundary condition

(T (0, n, HUX)}T = F(x), x €S, (2.53)
ie.
([T @y, n, DU} ={oyjnj}t =F(x), xe8, r=1,23, (2.54)
(T @, n, UM} ={=Djn;}" = Fa(x), x €S, (2.55)
([T @y, n, DUX)]s}T ={—Bjn;}" = Fs(x), xS, (2.56)
(T @ n. DU} = (=T5 'qjnj}t = Fs(x), x €S, (2.57)
where F = (F\, ..., Fs) € [By /P ($)I 1 < p < 00 is a given vector function.

In the case when U satisﬁes the homogeneous equation (2.52) we denote the corresponding problem by (N);”O.
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Mixed boundary value problems for solids with interior cracks. Let us assume that a GTEME type solid
occupying the simply connected domain 2 contains an interior crack. We identify the crack surface as a two-
dimensional, two-sided manifold X' with the crack edge ¢, := 9. We assume that X' is a submanifold of a closed
surface Sy C {2 surrounding a domain 20 C 2 and that X, Sy, and £, are C*®°-smooth. Denote 25 == 2\ 2.

We write v € W) (£25) if v € W) (1), v € W3 (82 \ ), and re aiv)t =rg wivl

Recall that throughout the paper n = (n1, np, n3) stands for the exterior unit normal vector to 32 and Sy = 9%.
This agreement defines the positive direction of the normal vector on the crack surface .

We will consider the following problem (MC):

(1) the magneto-piezoelectric elastic solid under consideration is mechanically fixed along the subsurface Sp, and at
the same time there are given the temperature and the electric and magnetic potential functions (i.e., on Sp there
are given the components of the vector {U}T-Dirichlet conditions);

(ii) on the subsurface Sy there are prescribed the mechanical stress vector and the normal components of the heat
flux, the electric displacement and magnetic induction vectors (i.e., on Sy there are given the components of the
vector {7 U}T-Neumann conditions);

(iii) the crack surface X' is mechanically traction free and we assume that the temperature, electric and magnetic
potentials, and the normal components of the heat flux, the electric displacement and magnetic induction vectors
are continuous across the crack surface.

Reducing the nonhomogeneous differential equations (2.46) to the corresponding homogeneous ones, we can
formulate the above problem mathematically as follows:

Find a vector U = (u, ¢, ¥, G)T = (uy,un, usz, uq, us, MG)T € [W;(QE)]G with 1 < p < oo, satisfying the
homogeneous pseudo-oscillation differential equation of the GTEME theory

Ay, 1) U=0in 2y, T=0+4+iw, o >0, (2.58)
the crack conditions on X,

{(TU;T = Fj+ on X, j=13, (2.59)
{(TU];} = Fr on X, j=1,3, (2.60)
ugy" —{uws}y"=fa  on X, (2.61)
{{ITU"—{[TUl) =F4 on X, (2.62)
{us}™ —{us}™ = fs on Y, (2.63)
{{ITUIs}" —{[TUls}”" =F;s on X, (2.64)
{ue}" —{ue)” =fo ~on 2 (2.65)
{{TUl}" —{[TUl}"=Fs on X, (2.66)

and the mixed boundary conditions on S = Spu EN,
Uy =¢® on Sp, (2.67)
{(TUYT =g™ on Sy. (2.68)

We require that the boundary data possess the natural smoothness properties associated with the trace theorems,

_1 ~1-1
Fl F eByp(2), j=123 fa fs5, fo€ By, (2,

~—3 - 6 - 6

Fy, Fs, Fs€ By ;(2), ¢P €[B,, Sp)]". &™) €[B,;(Sn]. (2.69)
1 1

l<p<oo, —+— =1
p P

Moreover, the following compatibility conditions

_1
Ff—F7€Byp(2), j=1273,

are to be satisfied.
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The differential equation (2.58) is understood in the distributional sense, in general. We remark that if U €
[W;(.Q 5)1° solves the homogeneous differential equation then actually we have the inclusion U € [C*°({? )10 due
to the ellipticity of the corresponding differential operators. In fact, U is a complex valued analytic vector function of
spatial real variables (x1, x2, x3) in {25.

The Dirichlet-type conditions (2.61), (2.63), (2.65) and (2.67) are understood in the usual trace sense, while the
Neumann-type conditions (2.59), (2.60), (2.62), (2.64), (2.66) and (2.68) involving boundary limiting values of the
components of the vector 7 U are understood in the above described generalized functional sense related to Green’s
formula (2.43).

2.3.1. Uniqueness theorems for the pseudo-oscillation problems

We prove here the following uniqueness theorem for solutions to the pseudo-oscillation problems in the case of
p=2.

Theorem 2.1. Let S be Lipschitz surface and Tt = o +iw witho > o, > 0 and w € R.

(1) The basic boundary value problem (D);" has at most one solution in the space [W21 (_Q)]6.

(ii) Solutions to the Neumann type boundary value problem (N); in the space [W21 ((2)]6 are defined modulo a
vector of type UM = 0,0,0, by, by, O)T, where by and by are arbitrary constants.

(iii) Mixed type boundary value problem (MC); has at most one solution in the space [W2l 2 2)]6.

Proof. Due to the linearity of the boundary value problems in question it suffices to consider the corresponding
homogeneous problems.

First we demonstrate the proof for the problems stated in the items (i) and (ii) of the theorem. Let U =
u, 0,0, " € [Wzl(.Q)]6 be a solution to the homogeneous problem (D);fo or (N)j’o. For arbitrary U’ =

W, v, o) e [W21 ((Z)]6 from Green’s formula (2.43) we have

/ E WU, U)dx = ({T(0,.n, U}, {U}F), . (2.70)
[0}

where £; (U, U’) is given by (2.42).

If in (2.70) we substitute the vectors (i1, u2,u3,0,0,0)", (0,0,0,¢,0,0)", (0,0,0,0,v,0)", and (0, 0,0,
0,0, (1 + vor)[T]~'9)T for the vector U’ successively and take into consideration the homogeneous boundary
conditions, we get

/Q [essrdhieyity + 072,05 + ety o Byt + qurj A Dyt — (1 + voT)gs® By Jdx = 0, @.71)
/Q[—ezr,- djur g +xj1 B9 3j + aji ;¥ e — (1 +voT) pr ¥ g | dx =0, (2.72)
/Q[—qzrj djur Y +aji d9 39 + it Y ;9 — (1 +vor)my 9 3y | dx =0, (2.73)

14+ voT

/ {(1 + vT) Ak 00 jux — prodig — md Y + (hot + do)|91*] + nﬂa,ﬁa,-_ﬁ}dx =0. (2.74)
0}

Add to Eq. (2.71) the complex conjugate of Egs. (2.72)—(2.74) and take into account the symmetry properties (2.8)
to obtain

/Q{cr,-kzazuk Ojttr + 0 Tlul® + xj1 19 000 + a1 B B + B9 AV + wjrdry ;v

—2Re[pi(1 +v07)9 19 | — 2Re[m(1 4+ vo7)? ¥ | + (1 + vo1) (hoT + do) |9
n 1+ vyt

M1 89 039 | dx = 0. (2.75)
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Due to the relations (2.11) and the positive definiteness of the matrix AWM defined in (2.13), we find that
cijik duj Opu > 0, 1y 9 09 = 0,
[3j1 019 3@ + aji (1Y 30 + 0,9 IV + pj1 4y ;91 = ro(IVel* + VY ),

where ) is a positive constant. Use the equalities

(2.76)

1+ vot a+vo(02—w2) (1l 4+ 20v9)
p— l
T IT]? IT]?
(1 4+ vo7) (hoT + do) = do + voholt|* + (ho + vodo)a + i w(vody — ho),

2 =02 — ? +2iow,

’

and separate the imaginary part of (2.75) to deduce

2 P 1+ 20 —_
® [2Qc7|u| + (vodo — ho)|9| +Tn,~,amajﬂ}dx=0.
02

By the inequalities in (2.10) and since 0 > o, > 0, we conclude # = 0 and ¥ = 0 in {2 for w # 0. From (2.75) we
then have

/Q[’fﬂ @ djp+aj @y djp+8;9av) +wjdy 3y |dx =0.

Whence, in view of the last inequality in (2.76), we get ;9 = 0, ;i = 0,1 = 1, 2, 3, in {2. Thus, if w # 0,

u=0, ¢=>by=const, Y =>by=const, ¥ =0in (2. 2.77)
If w =0, then T = o > 0 and (2.75) can be rewritten in the form
— 9 o 140 —
Q[erklaluk djur +0o”|ul” + nj1 99 3j29}dx

[ o 00 850+ @i 035+ 83039 + 15000 B9 = 20101+ ) Rel9 B
—2m;(1 + voo) Re[9 8 | + (1 + voo) (hoo + do) |0|2} dx =0. (2.78)

The integrand in the first integral is nonnegative. Let us show that the integrand in the second integral is also
nonnegative. To this end, let us set

(=00, Cjp3=0;¥, {=-9, (g:=-00, j=1723,
and introduce the vector

0 :=(C1,82,..,88)

It can be easily checked that (summation over repeated indices is meant from 1 to 3)

%j1919 9j¢ + aji@y djp + 8,9 ) + wjidy 3% —2pi(1 + voo) Re[9 99 ]

—2my(1 + voo) Re[9 9y | + (1 + vo0) (oo + do) 9

= Deji o +aji gy + pj(=9) +vopj(—od)]dje
+laji o + wji Y +mj(=9) +vom;(—o )] 9; ¥
+[pidip +my 9 + do(—=9) + ho(—0?)](=1) _
+ vopidre + vomy 01 + ho(—=9) + voho(—oP)](—o 1)
+ 0 (dovo — ho) [0 _

=[xji & +ajilies+pilr+vopiGsle;
+laji &+ wji Givs +m g7 +vom; 881 13
+ P& +my §y3 + dolr + holsle;
+ [vopi&r + vomi §i43 + ho&7 + vohols] ¢ g
+ 0 (dovo — ho) [

8
= Y MptyT,+0(dovo —ho) [91> =M O - 6 + o (dovo — ho) |91 = Co |6 (2.79)
p.q=1
with some positive constant Cq due to the positive definiteness of the matrix M defined by (2.12).
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Therefore, from (2.78) we see that the relations (2.77) hold for w = 0 as well.

Thus the equalities (2.77) hold for arbitrary T = o +iw witho > o, > 0 and w € R, whence the items (i) and (ii) of
the theorem follow immediately, since the homogeneous Dirichlet conditions for ¢ and v imply b = b, = 0, while a
vector UN) = 0,0,0, by, by, O)T, where by and b; are arbitrary constants, solves the homogeneous Neumann BVP
(N

Ttdoprove the third item of the theorem we have to add together two Green’s formulas of type (2.70) for the domains
2\ 9 and (2, where (2 is the above introduced auxiliary domain 2y C 2. We recall that the crack surface
X is a proper part of the boundary So = 9f% C {2 and any solution to the homogeneous differential equation

A0y, T) U = 0 of the class [W21 2 2)]6 and its derivatives are continuous across the surface o\ X. If U is a solution
to the homogeneous crack type BVP by the same approach as above, we arrive at the relation

/9 {erklaluk sty + 0T Hul* + 31 9 ;9 + a4y 39 + 3 YY) + 1 d Y ;¥
Py

- 2Re[pz(1 +v00)? 3¢ | = 2Re[mi (1 +vo0)? 3y | + (1 + 1) (hoT + do) |9
I+
+

L XTI }dx —0. (2.80)

The surface integrals vanish due to the homogeneous boundary and crack type conditions and the above mentioned
continuity of solutions and its derivatives across the auxiliary surface Sp \ 2. Therefore, the proof of item (iii) can be
verbatim performed. [J

3. Properties of potentials and boundary operators

The full symbol of the pseudo-oscillation differential operator A(dy, 7) is elliptic provided Re t # 0, i.e.,
detA(—i&, 1) #0, VEeR{0).

Moreover, the entries of the inverse matrix A~'(—i &, 7) are locally integrable functions decaying at infinity as
O(|& |_2). Therefore, we can construct the fundamental matrix I'(x, T) = [I};(x, T)]exs of the operator A(dy, T)
by means of the Fourier transform technique,

I'x,7)= f;x[A—l(—ig, D). (3.1

The properties of the fundamental matrix I'(x, T) near the origin and at infinity, and the properties of corresponding
layer potentials are studied in [31]. Here we collect some results which are necessary for our further analysis. Detailed
proofs of the theorems below are similar to the proofs of their counterparts in [32,30,33-35].

Let us introduce the single and double layer potentials:

V<h>(x):/Snx—y,r)h(y)czys,

T
Wi = [ [PG,.n0). 6 -3 0]"] b dys
S
where h = (hy, ha, ..., he) ! isa density vector function.

Theorem 3.1. Let 1 < p < 00, 1 < g < 00, s € R. Then the single and double layer potentials can be extended to
the following continuous operators

6 s+1+1

Vi [B (9] = [Brg (D] W [BS (] — [B, ”(9)]
:[BS (9] - [ijq Z,c(!z )%, :[BS (9] — [B;ﬁoc(Q Iy
(8,0~ [, T @] [, > [H, ”m)]
(B3, — [T ), (B, ) - [H @
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Theorem 3.2. Let
S 6 6
D e [B 1], P e[B} (9], 1<p<oo, 1<g <00, 5s>0.
Then

(v} = /Sr(z —y. V() dyS on S,
(Wa®) ) =+ % h® () + /S[P(ay, n(), D[z -y, r)]T]ThQ)(y)dyS on S.
The equalities are understood in the sense of the space [B,, , (S)]é.
Theorem 3.3. Let h'D e [B;E(S)](’, h® e [B,l,j ()]’ 1< p <00, 1<q < oo Then
[TV} =7 %h(l)(z) +/ST(3Z, n@), )z -y, )hVYy)d,S on S,
[TWH?) ) = {TWH®) @) on S,

1
L. . - 6
where the equalities are understood in the sense of the space [Bp, 4 (S )] .

We introduce the following notation for the boundary operators generated by the single and double layer potentials:

H(h)(z) = / I'z—y,1)h(y)dyS, z€S, (3.2)
S

K (z) = / T, n(@), D)z =y, D h(y)dyS, z€S, (3-3)
S

_ 717
Nh)(2) =/S[P(ay,n(y),r)[F(z—y,r)] ] h(y)dyS. ze€S,

L@ ={TWh @) ={TWm @}, zes.

Actually, H is a weakly singular integral operator (pseudodifferential operator of order —1), K and A are
singular integral operators (pseudodifferential operator of order 0), and £ is a singular integro-differential operator
(pseudodifferential operator of order 1). These operators possess the following mapping and Fredholm properties
(see [31)).

Theorem 34. Let 1 < p <00, 1 < g <00, s € R. Then the operators

H'[ BS (S)]6 N [BSH(S)]

[HS(S)] - [HS“(S)]
KN [B 9] = [B,9)]",
:[H,, (S)] -~ [H®)],

LB ,,q(S)] — [By, 1(S)]

(1) - [

are continuous.

The operators H and L are strongly elliptic pseudodifferential operators, while the operators + % Is + K and
+ % Is + N are elliptic, where ¢ stands for the 6 x 6 unit matrix.

Moreover, the operators 'H, % Is + N and % Is + KC are invertible, whereas the operators —% Is + K, —% Ie +N

and L are Fredholm operators with zero index.
There hold the following operator equalities

1 1
EH:—ZIG+IC2, Hﬁz—zle—H\/z. (3.4)
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4. Existence and regularity of solutions to mixed BVP for solids with interior crack

If not otherwise stated, throughout this section we assume that
l<p<oo, g>1, sekR

Before we start analysis of the mixed problem we present here existence results for the basic Dirichlet and Neumann
boundary value problems. Using Theorem 3.4 and the fact that the null spaces of strongly elliptic pseudodifferential
operators acting in Bessel potential /(S) and Besov By, (S) spaces actually do not depend on the parameters s, p,
and ¢, we arrive at the following ex1stence results (for details see [31]).

-1
Theorem 4.1. Let 1l < p <ooand f € [Bp, o (S)]G. Then the pseudodifferential operator

-1 _1
27U+ N 1 [By, (O] = [By, (9]

is continuously invertible, the interior Dirichlet BVP (2.52), (2.47)—(2.51) is uniquely solvable in the space [W;(Q)]6
and the solution is representable in the form of double layer potential U = W (h) with the density vector function

-1
he[By, (S)]6 being a unique solution of the equation

[27'Ig+N1h=f on S.

Theorem 4.2. (i) Let a vector function U € [W;(Q)]ﬁ, 1 < p < o0 solves the homogeneous differential equation
A, T)U = 0in 2. Then it is uniquely representable in the form

Ux) =V((H U x), xe®,

-1
where {U}7T is the trace of U on Sfrom 2 and belongs to the space [Bp,p” (S)]G.
(ii) Let a vector function U € [W p 10c (827 )6, 1 < p < oo satisfy the decay conditions (2.45), and solve the
homogeneous differential equation A0, T)U = 0in §2~. Then it is uniquely representable in the form

Ux)=V(H U} )x), xen,

1—
where {U}™ is the trace of U on S from {2~ and belongs to the space [Bp)p’ (S)]6.

_1
Theorem 4.3. Let 1 < p < coand F = (Fi, ..., Fe)' € [B, 5(9)]’.
(i) The operator

_1 _1
275+ K : [Bph(9]° = [Byb(S)] 4.1

is an elliptic pseudodifferential operator with zero index and has a two-dimensional null space A(S) = ker(—2~! I+
) € [C®(8)1°, which represents a linear span of the vector functions

D, 1@ e A(S),
such that
vy = v :=(0,0,0,1,0,00" and V(h®) = #? :=(0,0,0,0,1,0)" in 1. 4.2)
(ii) The null space of the operator adjoint to (4.1),

L L 1
—27Ue+K* ¢ [B), (9] = [B), (9], St=l

is a linear span of the vectors (0, 0,0, 1, 0, O)T and (0,0,0,0, 1, O)T.
(iii) The equation

[—2" ' g+ K]h=Fon S, (4.3)
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is solvable if and only if

/ Fy(x)dS = / Fs(x)dS = 0. @4.4)
S N

(iv) If the conditions (4.4) hold, then solutions to Eq. (4.3) are defined modulo a linear combination of the vector
functions hV and h®.

(v) If the conditions (4.4) hold, then the interior Neumann type boundary value problem (2.52), (2.53)—(2.57) is
solvable in the space [W[i((l)]6, 1 < p < oo and its solution is representable in the form of single layer potential

_1
U = V(h), where the density vector function h € [BP,Z(S)]6 is defined by Eq. (4.3). A solution to the interior

Neumann BVP in (2 is defined modulo a linear combination of the constant vector functions WV and ¥ given
by (4.2).

Remark 4.4. If boundary data of Dirichlet and Neumann boundary value problems (D);"0 and (N )j‘o are sufficiently
smooth, then the problems have regular solutions (see [31]).

Now we start investigation of the mixed boundary value problems for solids with interior cracks.
First let us note that the boundary conditions on the crack faces X, (2.59) and (2.60), can be transformed
equivalently as

1 —
{[Tu]}" —{[TU],} =F/ - F e B,p(&,  j=13

_1 o
{(TUl}" +{[TU])) = Ff + Ff e Bp(®). =13

Thus, the boundary conditions (2.59)—(2.68) of the problem under consideration can be rewritten as

{TU}+: ) on Sy, 4.5)

{u}* = on Sp, (4.6)

{[Tu],}" +{[7v];)” —F++F on ¥, j=13, @7

{ua) ¥ —{us)™ = 14 on X, (4.8)

fus})" = {us})” = f5 on %, (4.9)

{us}™ = {ue}™ = fo on %, (4.10)

{[7u], V[T Uy =Ff - F; on X, j=1,3, @.11)

TUL) = {1TU) =F on %, (4.12)

[TU]s [TU]s) = Fs on %, (4.13)
{ 7= b

[(ITUl)" = {ITUIs) =Fs on . (4.14)

We look for a solution of the boundary value problem (2.58)—(2.68) in the following form:

U=VH ')+ wW.®) +v.hP) in 025, (4.15)

where H~! is the operator inverse to the integral operator H defined by (3.2),
Ve(hM)(x) = / rx—yohPmad,s,
X
_ T
W) = [ [PGyn ) DI = 301 KO0y,

VH ) () = / LG —y.1) (' D)4y S,
S
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RO =@Q, . T i=1,2,and h = (hy, ..., he)T are unknown densities,

1 L 1
h e[B,5(2)]° h@)e[B,]J,pP(E)]ﬁ, he[B,],,pP(S)]ﬁ.

(4.16)

Due to the above inclusions, clearly, in V. and W, we can take the closed surface Sy as an integration manifold instead

of the crack surface Y. Recall that X' is assumed to be a proper part of Sop = 92y C {2 (see Section 2.3).

The boundary and transmission conditions (4.5)—(4.14) lead to the equations:
rsy Ah+rsy [TWe(hP)] + rsy [T Ve(h™D)] = g™
rsp h+rs, [We®)] +rs, Ve(h) = g®

ro [TVHT'R)], +rg [Leh®], +ry [Keh™)], =27 (FF + F}), j=123,
hy =1

hs = fs

he = fo

W =F—F j=1.23,

h =—F

i = —Fs

h) = —F

where A := (—2’1 Is + IC) H ! is the Steklov—Poincaré type operator on S, and
L)@ = {TW) @) = {TWh®) @)} on £,

Ke(h™)(2) I=/ T(@,n@z), ) (z—y,t1)hV(y)dyS on X.
5

on

on

on

on

on

on

on

on

on

on

SN,
Sp.,
X,

M M M M MMM

(4.17)
(4.18)
(4.19)
(4.20)
4.21)
4.22)
(4.23)
(4.24)
(4.25)
(4.26)

As we see the sought for density 41 and the last two components of the vector 4® are determined explicitly by the
data of the problem. Hence, it remains to find the density /4 and the first three components of the vector /2.
The operator generated by the left hand side expressions of the above simultaneous equations, acting upon the

unknown vector (4, ), h(l)) reads as

TSy A TSy TW, ”SNT V.
rsp Is rsp We rsp Ve
Q= |r, [TV(H_I)]3><6 rs [Lelaxe 1y [Kelaxe ,
[013x6 re e [013x6
[0]6x6 [Ol6x6 ry s 24x18

where [ M ]34 denotes the first three rows of a 6 x 6 matrix M, [ 0],,x, stands for the corresponding zero matrix,

00 01 0 0
IFe=10 00010
00000 1],
x6

This operator possesses the following mapping properties

Q ([Hy ()] x [Hy (I x [Hy '(2)1°
—[Hy ™ (SN)1° x [Hy(Sp)1® x [Hy ()P x [Hy (X)) x [Hy ™ (2)1°
Q :[BS ,(9I° x [BS ,(IN1° x [BS 1(2)1°
— (B (S)1® x [B5 ,(Sp)I° x [By () x [BS , (D) x [B5 ' (D)1°,
l<p<oo, 1<g<oo, sel.

Our main goal is to establish invertibility of the operators (4.27).

4.27)
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To this end, by introducing a new additional unknown vector we extend Eq. (4.18) from Sp onto the whole of S.
We will do this in the following way. Denote by g(D) some fixed extension of g(®) from Sp onto the whole of §
preserving the space and introduce a new unknown vector ¢ on S

¢ =h+rg [We(h®)] +rs Veh™) — gi?. (4.28)

1 1
It is evident that ¢ € [Ell,,pp (SN)]6 in accordance with (4.18), (4.16), (2.69), and the embedding g(()D) € [Bll,,p" (S)]é.
Moreover, the restriction of Eq. (4.28) on Sp coincide with Eq. (4.18). Therefore, we can replace Eq. (4.18) in
the system (4.17)—(4.26) by Eq. (4.28). Finally, we arrive at the following simultaneous equations with respect to
unknowns £, ¢, h® and hD:

rsy A+ rsy [TWe(h®)] +rsy [T Ve(h)] = g™ on Sy, (429
h— +rg [We(h®)] +rg Ve(hD) = giP on S, (430)
re[TV(HT'R)] +rs [Lch®] +rg K™D, =27 (FF +F7), j=1,23, on & @3]
nP = f4 on ¥, (432
h? = fs on ¥, (433)
h? = fo on ¥, (434)
W =F—Ff j=123 on X, (435)
WD = _Fy on X, (436)
h" = —Fs on ¥, (437
h = —F on Y. (4.38)
In what follows, for the zero vector g = 0 on Sp we always choose the fixed extension vector g(()D) =0onS.

Rewrite the system (4.29)—(4.38) in the equivalent form
rsy A +rsy TWeh®) —rsy Alrg We(h®)] +rsy T Ve(hV)

— rsy Alrg Ve(h™)] = g™ — rg A gl on Sy, (439
= ¢+ h 41 [Weh®)] 4 rgo Veh™) = gi” on S, (440)
re[TV(HT')], +rs [Lch®], +rg [KcD)], =271 (Ff + F7), j=1.2.3, on ¥, (441)
hP = f4 on ¥, (4.42)
h? = fs on X, (443)
h? = fo on X, (4.44)
W =F—F j=1.23, on X, (4.45)
h‘” —F on X, (4.46)
h" = —Fs on X, (4.47)
h = —F on Y. (4.48)

Remark 4.5. The systems (4.17)—(4.26) and (4.39)—(4.48) are equivalent in the following sense:

@) if (h, h®, h)T solves the system (4.17)—(4.26), then (¢, h, R, hD)T with ¢ given by (4.28) where g(D)
some fixed extension of the vector g(D ) from Sp onto the whole of S involved in the right hand side of Eq. (4.40),
solves the system (4.39)—(4.48);

(i) if (¢, h, K@, hD)T solves the system (4.39)—(4.48), then (h, h®, hD) T solves the system (4.17)—~(4.26).
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The operator generated by the left hand sides of system (4.39)—(4.48) reads as

Tsy A [0]exs Tsy R Tsy R
—rele 15l re We rg Ve
Q1= [[003x6 5 [TV(H )axe 75 lLelsxe 7y [Kelaxe ; (4.49)
[013x6 [Ol3xe re e [013x6
[0J6xe [0l6xs [0l6x6 ry ls A4

where
Ri=TV.—Alrg Vel, Ro=T W, — Alrs W.].

Here and in what follows [ M Jgxx With k < 6 denotes the first k columns of a 6 x 6 matrix M, while [ M ] «x¢ denotes
the first k rows of the same matrix, and [ M ]« stands for the upper left k x k block of M.
This operator possesses the following mapping properties
Qi [H(SW)I® x [HS()I® x [HS ()] x [Hi~'(2)1°
—[HS S x [HS($)1° x [Hy™ ()P x [H3(D)P x [Hy™(9)1°,
Qi :[Bj ,(SW1° x [BS ,()1° x [B} ()1 x [By | ()] (4.50)
—[BS 1 (SM1® x [BS ,($)1° x [BS ()P x [BS (D)) x [BS 1(I)1°,
l<p<oo, 1<g<oo, selR.

Due to the above agreement about the extension of the zero vector we see that if the right hand side functions of the
system (4.17)—(4.26) vanish then the same holds for the system (4.39)—(4.48) and vice versa.
The uniqueness Theorem 2.1 and properties of the single and double layer potentials imply the following assertion.

Lemma 4.6. The null spaces of the operators Q and Q are trivial for s = 1/2 and p = 2.

Now we start to analyse Fredholm properties of the operator Q.
From the structure of the operator Q it is evident that we need only to study Fredholm properties of the operator
generated by the upper left 15 x 15 block of the matrix operator (4.49),

rs, A [0l6xe rs, [Ra2lex3
M= |—-ryls rgls rg [ Welox3
[013x6 75 [TV(H " )3xe 75 [Lelixs | isgs

This operator has the following mapping properties:

M [HS(SW)1® x [H3($)1® x [Hy ()P
—[Hy™ (SW)1° x [H3()1® x [Hy ()P,
M (B, (SWI° x [B ,(91° x [B}, ()P 451)
=B (SWI° x [B ()1 x [BS (D)
l<p<oo, 1<g<oo, seR.
For the principal part My of the operator M we have
regy A [0lexe [0l6x3
Mo = | —rgls rgls [0]6x3 , 4.52)
[013xs [013xe 75 LY |5 s

where

LD = I[Lijl13x3, Lo = LIkt lox- (4.53)
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Clearly, the operator Mg has the same mapping properties as M and the difference M — My is compact. Actually,
M — My is an infinitely smoothing operator.

The operators L. and A are strongly elliptic pseudodifferential operators of order 1 (see [31]). From (4.53) we get
then that £V is a strongly elliptic pseudodifferential operator as well. Moreover, we have the following invertibility
results.

Theorem 4.7. Let 1 < p <00, 1 <qg <oo,1/p—1/2 <5 < 1/p+ 1/2. Then the operators

ry £V BT = [HTOP, W (B ] - B O] (4.54)

are invertible.

Proof. With the help of the first equality in (3.4) we derive that the principal homogeneous symbol matrix of the
strongly elliptic pseudodifferential operator £, reads as

1
S(Leix.§) = S(Lsyi x.6) i= (=7 Is + & K5y x.6)) [S(Hsyix. )17

= (-3 16+ 82K x,0) (63 x, O, xe T, & B\ (o),

where Hs, and kg, are integral operators given by (3.2) and (3.3) with Sp for S.

One can show that the principal homogeneous symbol matrix of the operator K. is an odd matrix function in &,
whereas the principal homogeneous symbol matrix of the operator H, is an even matrix function in £. Consequently,
the matrix &(L;; x, &) is even in & (for details see [31]).

From these results it follows that £ is a strongly elliptic pseudodifferential operator with even principal
homogeneous symbol. Therefore the matrix

(6L x,0,+D) 1 ' eV; x,0,—1)

is the unit matrix and the corresponding eigenvalues equal to 1 (see Appendix A). Now, from Theorem A in
Appendix A it follows that the operators (4.54) are Fredholm with zero index for 1 < p < 00, 1 < ¢ < oo and
1/p—1/2 <s < 1/p+1/2. It remains to show that the corresponding null spaces are trivial. In turn, due to the same
Theorem A (see Appendix A), it suffices to establish that the operator

o L0 [HET - [ (O]
is injective, i.e, we have to prove that the homogeneous equation
ro LY % =0 on ¥ (4.55)
possesses only the trivial solution in the space [ﬁj (E)]3.
Let x € [ﬁj x )]3 solve Eq. (4.55) and construct the double layer potential
U=, ....ue) = We(), ¥ =x000".

In view of properties of the double layer potential and Eq. (4.55), it can easily be verified that the vector U €
[W21 R3\ ¥ )]6 is a solution to the following crack type boundary transmission problem:

Ay, 1)U =0 in R\ %,
tTv) ={iTuy) =0, j=1,2,3, on ¥,
)" = {u)” =0, k=4,56, on X,
MTUW) ={1TUL} =0, k=456, on X

and satisfy the decay conditions (2.45) at infinity, i.e., U € Z(R3\ ).

Applying Green’s identity (2.70) by standard arguments we arrive at the equality U = 0 in R? \ X. Whence
x = (x1, x2, x3) | = 0on X follows due to the equalities {uj}+ — {uj}_ = xjon X, j =1,2,3. This completes
the proof. [J
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Let Ax, k= 1, 6, be the eigenvalues of the matrix
ao(x) = [S(A: x,0,+1) 17" &(A;x,0, 1), x € Ly,

where G(A; x, £) withx € Sy and & = (&1, &) € R? is the principal homogeneous symbol of the Steklov—Poincaré
operator A.
We can show that A = 1 is an eigenvalue of the matrix ag(x). It follows from the following technical lemma.

Lemma 4.8. Ler Q be the set of all non-singular k X k square matrices with complex-valued entries and having the
structure

[[sz](kl)x(kl) {0}(k1)x]i| ke N
{0} 1xk-1) Ok ik ’

If X,Y € Q, then XY € Q and x e Q. Moreover, if in addition X = [Xjlgxk and Y = [Yjilkxk are strongly
elliptic, i.e.

Re(X¢Z) >0, Re(Y¢i) >0 forall ¢ e Ck\ {0},

and Xy and Yii are real numbers, then . = X Y > 0 is an eigenvalue of the matrix XY .
In particular if Xy, = Ykzl, then A = 1 is an eigenvalue of the matrix XY .

Let us introduce the notation

. 1 1
s = lg:; o arg A (x), 8 = 1551;15)6 T arg Aj(x). (4.56)
xetm xelm

Due to strong ellipticity of the operator A and since one eigenvalue, say Ag equals 1, we easily derive that
1 !’ " l
—— <6 <0<§ <-—.
2 2
Applying again Theorem A in Appendix A, we get (see [31], Lemma 5.20).

Theorem 4.9. Let 1 < p <oo, 1 <g <00, 1/p—1/2+8" <s < 1/p+1/2+ 68 with§' and 8" given by (4.56).
Then the Steklov—Poincaré operators

ro A [Hy 0] = [Hy (5m)]".
rg, A [BS,5n]° = [Bs ],
are invertible.

These assertions imply

Theorem 4.10. Let
l<p<oo, l<g<oo, 1/p—1/2+8" <s<1/p+1/2+8 4.57)
with 8’ and 8" given by (4.56). Then the operators (4.51) are Fredholm with index 0.

Proof. From Theorems 4.7 and 4.9 we conclude that for arbitrary p, ¢ and s satisfying the conditions (4.57), the
operators

Mo [H3(SM)1® x [H(9)1® x [Hy(D)
— [Hy ' (S)I° x [HY ()1 x [Hy (D)),
Mo (B ,(S)1® x (B ()1 x [BY ()T
— [By ) (SM1° x By ,()1° x [By (D),
with M defined in (4.52) are invertible. Therefore the operators (4.51) are Fredholm operators with index 0. [
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Now we are in a position to prove the invertibility of the operator Q.

Theorem 4.11. Let conditions (4.57) be satisfied. Then the operators (4.50) are invertible.

Proof. From Theorem 4.10 it follows that the operator Q; is Fredholm with index zero if (4.57) holds. By Lemma 4.6
we conclude then that for s = 1/2 and p = 2 it is invertible. The null-spaces and indices of the operators (4.50)
are the same for all values of the parameter g € [1, 4-00], provided p and s satisfy the inequalities (4.57) (see [36,
Ch. 3., Proposition 10.6]). Therefore, for these values of the parameters p and s they are invertible. In particular, the
nonhomogeneous system (4.39)—(4.48) is uniquely solvable in the corresponding spaces. Moreover, it can be easily
shown that the solution vectors &, 1®, A) do not depend on the extension of the vector g(D ), while ¢ does. However,
the sum ¢ + g(()D) is defined uniquely. [

Due to Remark 4.5 we conclude that the operators (4.27) are invertible if p, g and s satisfy the conditions (4.57).
With the help of this theorem we arrive at the following existence result for the original mixed BVP.

Theorem 4.12. Let
4 4
3200 P T 108
with 8" and 8" given by (4.56). Then the BVP (2.58)—~(2.68) has a unique solution U in the space [W;(QZ)](), which

can be represented as U = V(H™'h) + W.(h®) + V.(hDV) in 25, where h, h® and h'V are defined by the
system (4.17)—(4.25).

(4.58)

Proof. The condition (4.58) follows from the inequality (4.57) with s = 1 — 1/p. Now existence of a solution
U e [W;(QE)]6 with p satisfying (4.58) follows from Theorem 4.6. Due to the inequalities —% <8 <¥ < % we

have p =2 ¢ (# , %) . Therefore the unique solvability for p = 2 is a consequence of Theorem 2.1.

To show the uniqueness result for all other values of p from the interval (4.58) we proceed as follows. Let a vector

U e [W; (25)1° with p satisfying (4.58) be a solution to the homogeneous boundary value problem (2.58)—(2.68).
Then, it is evident that

1-1 _1
(U e1By, P, {TU}S €(By )N,
(U)s €8,/ (D0 {TU}S e (B, 5.

+ -5 6 + -

{U}s —{U}ys By (DN, {TU}; - {7TU};=0on ¥
By the general integral representation formula the vector U can be represented in {25 as

U=W.({U)} = (U)y) = VeTUYG; —{TUY) + W{UY)) = V(TUE).,
ie.,

U=U"+W.h?)+Vv.(h'"Y) in 05, (4.59)
where

WY ={TUYL —(TU};, h? ={U}, - {U}y on X,

| 6

Ut = WU - VATUE) € [Wh@)] .
Note that U* solves the homogeneous equation

A, ) U* =0 in [2.

Denote h = {U *}‘SF. Clearly, h € [B;,;,l/ b (S)]G. Since the Dirichlet problem possesses a unique solution in the
space [W;(Q)]6 for arbitrary p € [1, +00), we can represent U* uniquely in the form of a single layer potential,

U* = V(H~' h) in 2 (for details see [31, Ch. 5, Section 5.6]). Therefore from (4.59) we get
U=VMH"'h)+W.(h®) +V.(h'V) in 0.
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Now, the homogeneous boundary and transmission conditions for U lead to the homogeneous system (cf.
(4.17)~(4.25)) Q¥ = 0, where ¥ = (h, h'®, h(D)T. Whence, ¥ = 0 follows immediately due to invertibility of
O (see Theorem 4.11). Consequently, U = 0in 2y. O

Let us now present some regularity results for solutions of the mixed boundary value problem (2.58)—(2.68).

Theorem 4.13. Let 1 <t <00, 1 < g < 00,

4 4 Lo L1y
—_— < p < —, - — = <s<-+=
3257 P12 172 ST

with 8’ and 8" given by (4.56), and let U € [W;,(QE)]6 be the solution of the boundary value problem (2.58)—(2.68).
Then the following regularity results hold:

O/
Fr F7 eB;'\(%), Ff—F;e BN, j=1,23, FeB (),
fie By (D), k=456, ¢ e[B,Sp]° ™ e[B (5m]’
o1
then U € [H:Jr’ (QE)]ﬁ;
i) If
Fr F eB (%), Fi-F; e BN, j=1.23, FeB (),
~ 6 — 6
fee Bl (D), k=456, ¢” e[B ,(Sp)]. g™ e[B}Sm].
1
then U € [B,S,—;’ (QZ)]6;
(iii) If @ > 0 and
Fr, F7 e BL (D), Ff—F;e BL L (D), j=1,23,
Fi e BSL(D), fieC'D). re fi=0, k=4,56,
= 6 _ 6
g e[c*Sp]. g™ e[BL L6wm].
then
Ue () C*(®@). j=0.1,

a’<y

where y = min{a, 1/2 + 8}, -1/2 < 8’ < 0 and $% is an arbitrary proper subdomain of 2 such that
X Cofly=Sye C>®and Z.Q\Q().

Moreover, in one-sided interior and exterior neighbourhoods of the surface Sy the vector U has CY '~¢_smoothness
. . . . . . . . N_
with y ' = min{a, 1/2}, while in a one-sided interior neighbourhood of the surface S the vector U possesses CV ~¢-

smoothness with y " = min{a, 1/2 + 8'}, here ¢ is an arbitrarily small positive number.

Proof. The proof is exactly the same as that of Theorem 5.22 in [31]. [

Remark 4.14. Theorem 4.13 describes global smoothness properties of solutions. Below, in Section 6.1, with the help
of the asymptotic analysis, we will show that actually in a neighbourhood of the crack edge ¢, the functions u, ¢ and
¥ have C!/2 regularity while the temperature function 9 possesses C3/2 smoothness.

5. Asymptotic expansion of solutions

Here we investigate the asymptotic behaviour of solutions to the problem (2.58)—(2.68) near the exceptional curves

£, and £,,. For simplicity of description of the method applied below, we assume that the boundary data of the problem
are infinitely smooth,

Ff' Ff eC®(), Ff —F eC®@). j=123. fi. ke CF(D). k=456,
< 116 < 116
s e[c*Gp)]. g™ e[c*Gm]
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where Cgo (f) denotes a space of functions vanishing along with all tangential (to ') derivatives on £,
=0dX.

In Section 4, we have shown that the boundary value problem (2.58)—(2.68) is uniquely solvable and the solution
U can be represented by (4.15), where the densities are defined by Eqs. (4.17)—(4.26) or by the equivalent system
(4.39)—(4.48).

Let & .= (¢, h, KD BT be a solution of the system (4.39)—(4.48):

Q19=0G,
where G is the vector constructed by the right hand sides of the system,
G € [C®EWI° x [CX(HI® x [CPENT x [CF* (T
To establish the asymptotic behaviour of the vector U near the curves €. and £,,, we rewrite (4.15) as follows
U=V(H"¢)+ W@ +R, G.1)
where
Ri= =V (M [rg Welh®) + 1 Veh®) = g]) + Welfo) + Ve ),
with fo = (0,0,0, f4, fs5, fs) . Note that rg, R € [COO(ﬁj)]é, where 2;, j = 0, 1, are as in Theorem 4.13, item
(iii), since
rs Weh®) + rg Ve(h ™) — g e [C=(S)1°,
WY = (F7 — F' Fy — F Fy — Ff, —F4, —Fs, —F) € [CP(D)1°,
WP = faec®), hP=f5ecP®), hY =fseCP®).

Further, the vector ¥ involved in (5.1) is defined as follows: ¥ = (x,0,0,0)", where x = (x1, x2, x3)| =
(hiz), hgz), hgz))T, and x solves the pseudodifferential equation

re LDy =M on ¥ (5.2)
with v = (", oV w{))T Evidenty,

w}” =27 (F + F) = rg IT V(KT )] — g [Keh)]; € C(T), j=1,2,3.
Finally, the vector ¢ involved in (5.1) solves the pseudodifferential equation

ro, Ap =0 on Sy, (5.3)
where

0@ =g™ i At —r TWhP) 41y Alrg We(h®))

—rgy TVeh™) 41y Alrg Ve(h)] € [CP(SWI°.

The principal homogeneous symbol 6([1(1); x, &), x e X, E=(£1,&) € R2 \ {0} of the pseudodifferential operator
LD is even with respect to the variable & and, therefore, the matrix

[6£D;x,0,+D)] ' &LD; x,0,-1), xet,
is the unit matrix /3. Consequently, all eigenvalues of this matrix equal to one,
A =1, j=1,3, xel.

Applying a partition of unity, natural local co-ordinate systems and local diffeomorphisms, we can rectify €.
and Y locally in a standard way. For simplicity, let us denote the local rectified images of ¢, and X under this
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diffeomorphisms by the same symbols. Then we identify a one-sided neighbourhood (in X') of an arbitrary point
X € £ as a part of the half-plane x > 0. Thus, we assume that (x1, 0) € £, and (x|, x2,+) € X for0 < x4 < ¢&;.
Clearly, x2 4+ = dist(x, £.).

Applying the results obtained in Refs. [14] and [37] we can derive the following asymptotic expansion for the
solution x of the strongly elliptic pseudodifferential equation (5.2),

1 M

3 3+k
X1, x2,4) = o) X3 |+ Y enCen) x5, + Xy (51, X2.4) (5.4)
k=1
where M is an arbitrary natural number, ¢, € [C OO(KC)]3, k =20,1,..., M, and the remainder term satisfies the

inclusion
3
Xy € [CYMTEED], €, =t x [0, €]

Note that, according to [37], the terms in the expansion (5.4) do not contain logarithms, since the principal
homogeneous symbol G(E(l); x, &) of the pseudodifferential operator LD is even in .

To derive analogous asymptotic expansion for the solution vector ¢ of Eq. (5.3), we apply the same local technique
as above to a one-sided neighbourhood (in Sy) of the curve £, and preserve the same notation for the local co-
ordinates.

Consider a 6 x 6 matrix ag(x) constructed by the principal homogeneous symbol of the Steklov—Poincaré operator

A’

ao(x1) = [S(A; x1,0,+D] 7 S(A; x1,0, 1), (x1,0) € £y (5.5)

Note that unlike to the above considered case, now (5.5) is not the unit matrix and therefore we proceed as follows.

Denote by A1(x1), ..., A¢(x1) the eigenvalues of the matrix ag. Denote by uj, j =1,...,1,1 <1 < 6, the distinct
eigenvalues and by m ; their algebraic multiplicities: mj +- - - +m; = 6. It is well known that the matrix ao(x1) admits
the following decomposition (see, e.g., [38], Chapter 7, Section 7)

ap(x1) = D(x1) Ty (x1) DN (x1),  (x1,0) € L,

where D is 6 x 6 nondegenerate matrix with infinitely differentiable entries and J;, has a block diagonal structure

Tag(x1) = diag {1 1) BV (1), ..., wi(x) B (1)}
Here B(”)(t), v € {my,...,m}, are upper triangular matrices:
k—j
t
) ) ) G =k
v v — !
B0 = W5 Ollvxrs b0 =47
0, j >k,
1.e.,
t2 tu72 tvfl
L TR v=—2)! -1
[v—3 tv—2
0 1 t .-
BV (1) = V=3 -2
0 0 0 1 t
0 0 0 0 1 D
Denote

Bo(t) := diag (B (1), ..., B™)(1)}.
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Again, applying the results from Ref. [14] we derive the following asymptotic expansion for the solution ¢ of the
strongly elliptic pseudodifferential equation (5.3)

lin 1 _
P(x1,x2,4) = D(x1) 2 (1) By <—%logx2,+) D 1(x1)b()(x1)

A k
+ ZD( D A By Tog s ) + B (k1. a4, (5.6)
6 6
where by € [C®Um)] . pmt1 € [CYT L O], €he = tm x [0, €], and

L\ kemo-D
Bi(x1,1) = By (——) Z t/ dyj(x1).

2mi =
Here m( = max {mj, ..., me}, the coefficients di; € [C"°(Em)]6 and
= (41,..., Ap),
Aj(xy) 11)»()1 )»()+11|)»()|
(x]) = — logi(x]) = — argAi(x — log|x;(x1)l,
(X1 27”.4‘%,/1 27_[%11 27_”.g11

— 7 <argh;(x)) <m, (x1,0) €Ly, j=1,6.

Furthermore,
2+A(x1> _ 2+A.<x1) 3+46(x1)
X5 dlag{ s Xy }.

Now, having at hand the formulae (5.4) and (5.6) with the help of the asymptotic expansion of potential-type
functions obtained in [15] we can write the following spatial asymptotic expansions for the solution vector U of the
boundary value problem (2.58)—(2.68) near the crack edge ¢, and near the collision curve £,,.

(a) Asymptotic expansion near the crack edge £

ly ng—1
j
Ux) = Z [Z Zx3 zfu d(c)()m,/i)
pn==%x1 s=1 j=
M+2 M+2-1
j +p+k
> w22 ]+ U o 5.7
kl 0 j+p=0
k4 j+p>1

with the coefficients

s, w, dp)

6 ol .
G w e [C¥W)]” and U, e [CMH@p1e, j=0.1.

Here £2;, j = 0, 1, are as in Theorem 4.13(iii), and

Zs,+1 = —(X2 + x385,4+1),  Zs,—1 = X2 — X385,—1, (5.8)
-7 <argzs 4l <7, 5,41 € C%(Le),
where {{Sil}iozl are the different roots in ¢ of multiplicity ng, s = 1, ..., o, of the polynomial det A©® ([J};r (x1,

0, 0)]711&) with n+ = (0,%£1,¢)7, satisfying the condition Re Cs.+1 < 0. The matrix J,, stands for the
Jacobian matrix corresponding to the canonical diffeomorphism » related to the local co-ordinate system. Under
this diffeomorphism ¢, and X' are locally rectified and we assume that (x1,0,0) € £, xo = dist(x(z),ﬁc),
x3 = dist(x, X), where x*) is the projection of the reference point x € 25 onto the plane corresponding to the
image of X under the diffeomorphism .

Note that the coefficients ds(;)( -, 1) can be expressed by the first coefficient c( in the asymptotic expansion (5.4)
(for details see [15, Theorem 2.3]).
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(b) Asymptotic expansion near the collision curve £,,:

lo ns—1 1 .
j 7 +AGD-, 1 =
uw=y {ZZxé [dﬁ;")mﬂ)ziu ; ’BO(‘ﬁ“’gZW)}W”

p==x1"%ts=1 j=0
M+2 M+2-1
Ly A +p+k
+ >0 > wxd cmzi Bskjp(xl,logzs,w} + Up'h @), (5.9)
k,I=0 j+p=0
k+l+j+p=>1

where ds(;")(o , ) and ds(lj;( , ) are matrices with entries belonging to the space C*°(¢,,), 'Ej € [COO(Zm)](),

Ui e [cMT(@)]° and
zg;A(’”) dlag{ "+A1(x1) zf,;Aﬁ(xl)}, ke€R, uw==1, x1 €4Ly;

By jp(x1, t) are polynomials with respect to the variable ¢ with vector coefficients which depend on the variable x1 and
have the order vijp, = k(2mg—1)+mo—1+ p+ j, in general, where mg = max{my, ..., m;} andm;+---+m; = 6.

Note that the coefficients d S(;.")( -, ) can be calculated explicitly, whereas the coefficients ¢; can be expressed by
means of the first coefficient by in the asymptotic expansion (5.6) (for details see [15, Theorem 2.3]).

Remark 5.1. Note that the above asymptotic expansions hold also true for finitely smooth data. In this case the
asymptotic expansions can be obtained as in Ref. [16,14], and [15] with the help of the theory of anisotropic weighted
Sobolev and Bessel potential spaces.

6. Analysis of singularities of solutions

Letx" € £. and IT ; © be the plane passing through the point x’ and orthogonal to the curve £.. We introduce the
polar coordinates (r,«), r > 0, —7v < « < m, in the plane I1 (/) with pole at the point x’. Denote by ¥ the two
different faces of the crack surface Y. It is clear that (r, £7) € E +

Denote the similar orthogonal plane to the curve £, by H;, ™ at the point x” € £, and introduce there the polar
coordinates (r, &), with pole at the point x’. The intersection of the plane IT )(Cr,") and {25 can be identified with the
half-planer > 0and 0 < @ < 7.

In these coordinate systems, the functions z5 +1 given by (5.8) read as follows

Zs,41 = —r(cosa + &, 11 (x") sin),
Z5,—1 =r(cosa — &, —1(x') sina),
where x’ € £, U4, s = 1,...,ly. We can rewrite asymptotic expansions (5.7) and (5.9) in more convenient forms,

in terms of the variables r and «. Moreover, we establish more refined asymptotic properties.
6.1. Asymptotic analysis of solutions near the crack edge £,

The asymptotic expansion (5.7) yields
U=@e .9 =ab o)r'?+a( a)r¥? ..

where r is the distance from the reference point x € H)(f,) to the curve €., and a; = (aj1, ..., (Zjﬁ)T, j=0,1,...,
are smooth vector functions of x” € £,.

From this representation it follows that in one-sided interior and exterior neighbourhoods of the surface Sop = 92
the vector U = (u, ¢, ¥, z?)T has C%-smoothness.

More detailed analysis shows that aps = 0 and therefore for the temperature function we have the following
asymptotic expansion

9 = ae(x’, @) r*"* + aze(x', ) P 4 - -
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Indeed, we can see that ug = ¥ solves the segregated mixed transmission problem:

nij9i9;us = Q*in 2\ Sp, 6.1)
{u)" = {us)™ = fo on So, (6.2)
{[TU]G} —{[TU)s}” = = Fg on S, (6.3)
fus) " = g6 " on Sp, 6.4)
[(TU1s) =gV on Sy (6.5)
with
O =t Torijou; —t Ty pi 0o — T Tom; ;¥ +tap®, [TUlg = nini 0,9,

fo € C¥(S0), Fs e C®(Sy), g € C®BSp), gV e ™),

) )

where f6 and F6 are extensions of the functions fg and Fg from X onto the whole of Sy by zero, and g(D and g(N
are the sixth components of the vectors g(D ) and g(N ), respectively.

The problem (6.1)—(6.5) is a classical transmission problem where transmission conditions are given on the closed
interface surface Syo. Regularity of solutions to this problem near the line ¢, depends on smoothness of the right hand
side function Q*, since all the other data possess C°° smoothness on Sy (cf. [31], Section 8.2.1).

Letl <t <oo, 1/t—1/2+8" <s <1/t +1/2+ 8. Then due to Theorem 4.13(i) we deduce

6
= (ur,uz,u3, 0, 9,9) " € [H )]

s—14+1
Whence Q* € H; A (25) follows. Using the mapping properties of the volume potential (see [39], Theorem 3.8)

141
we conclude that ug = ¥ belongs to the space H;Jr " in one-sided neighbourhoods of Sy.

From the embedding theorem (see [26], Theorem 4.6.1) it then follows that for sufficiently large ¢ there holds the
inclusion ¥ € C'*¢ in a neighbourhood of Sy with some positive &. Due to this regularity result, from the expansion

V2 4 ae(x’ o) /2 4 -

¥ = age(x’, ) r
it follows that agg = 0, i.e., actually for ¥ we have
O =aie(x’, ) r* + are(x’, ) 2 4 ..

and, consequently, ¥ possesses C3/2-regularity in one-sided closed neighbourhoods of S.
6.2. Asymptotic analysis of solutions near the curve £,

The asymptotic expansion (5.9) yields

ly ng—1

U@ = Y > > cyjulx, a)rVWBo(——logr) Cjux @)+, (6.6)

pu==x1s=1 j=0

where
pyHis —d1ag{rV1+i8‘, e, rV°+i56},
1 1 , 1 , , —
Yj = §+Eargkj(x), 8j = Eloglkj(x)l, x €ly, j=1,6, (6.7)

and A;, j =1, 6, are eigenvalues of the matrix

ap(x) = [6(A4; x,0,+1D] 7 S(A; ¥, 0,-1),  x' €y (6.8)
Here S(A,; x/, &) is the principal homogeneous symbol of the Steklov—Poincaré operator

A= (-2""Is+K)H "
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Moreover, the eigenvalues A, j = 1,6, can be expressed in terms of the eigenvalues 8;, j = 1, 6, of the matrix
S(K; x', 0, +1), where S(K; x’, &) is the principal homogeneous symbol matrix of the singular integral operator K.
Indeed, we have the following assertion (see [31, Lemma C.1]).

Lemma 6.1. The principal homogeneous symbol S(K; x', &) x' € S, & = (&1, &), is an odd matrix-function with
respect to & and

S(K;x', &) = iR, &),
where the entries of the matrix R(x’, §) are real-valued functions.

Proof. Assume, that to every point xo € X there corresponds some orthogonal local coordinate system such that a
part of X' located inside a sphere with a centre at xp admits the representation of the form

p=yE), ¥=@nLx), x=@,yx)) ey, (6.9)

where y € C*°, y(0) = zg/_;lo) = Bay_;z()) = 0. The principal homogeneous symbol of the pseudodifferential operator

- % Is + K in the chosen local coordinate system has the form

S(—27 s+ K; x', §) = 16,y (-2 Is + K X', E)loxe,  pog=1,...,6,

1 / Tk (X', a T (X)GE,i0)) Agr(a T (x')(E, L))
o AT (x')(i&,i¢))

A" ()8, 16)) = det | Agg (" ()£, i) lloxe,

Sy (=2 s+ K x', E) = de, (6.10)

1 0 0
wy—|. 0 1 0
FXI= 1y ) By Nk
0x1 0x2

where ||Akq(aT(x’)(i§,i;))||6x6 and ||T,,k(x/,ozT(x’)(i§,i;“))||6x6 are the principal homogeneous symbol
matrices of the operators A(dy,t) and 7 (dy, n, ) respectively, written in the local coordinate system (6.9).
Agr (T (X)(&,i)), g,k = 1,6, is a cofactor of Agg (o (x) (i, i0)).
Represent the symbols A(a " (x")(i&,i¢)) and T (x', o T (x')(i&’, iC)) as
Al ()(E i) = AP ig) + AV, ig) i) + AP ()i,
TG ol ()§.i0) = TV i§) + TV G0),

where AV, i€) = 1A (" i8)lloxe, j = 0.1,2, TV, i§) = I T, (x",i&)llsxs, j = 0.1 are homoge-
neous polynomials in & of degree j-
Taking into account (6.10) we get

T/
T(O) / i Agp(e ' (x") (€, lé“))
®) | "Aar@ae i) ©
T/
,Z—(l) / Agi(a ' (x)(i&, lé“))
&, 16) Al T(x) (&, i)

Gpg (=27 g + K X, 8) =

de.

Note that
ICAqk(aT(x)(lE i),
2 AlaT(x) (&, i0))
__; A &) / (RCCICN ) SR Y VG N9
127 detfAO (x)] Al T(x)(§,0)) 27 Ji- AlaT(x')(E, 7))

1 ARG i Apele )
C 2det[AO )] T 27 Ji- AT (X)(E, )

d¢

e
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where ;\\((;c) is the cofactor of A,(CO) and qu (x', &, ¢) is a polynomial of degree 10 in ¢ of the form
8 A0
A, £.0) = —2 o AT ()&, ) — £ Mg (@ ()(E 0)).

6det[AO (x7)]
Therefore

i X
K (0) / qk( ,8,0)
SR8 = 2T | Ao o)

Tr7
L f Ap@T &) e o
@80 | AaTwrE o) P 1D

Since Agr(x’, €, £) and Agy (OlT(x/ ), €, ¢) are polynomials of degree 10 in ¢, from (6.11) we can easily see that
GP‘I (K x/’ —§) = _qu (K x/7 &)

and
Gpg(K;x',8) = iRy (x', &), p,q=1,6,

where R, x',8), p,g= 1, 6, are real functions. [

Remark 6.2. It is not difficult to check that the principal homogeneous symbol & (H; x’, &) of the pseudodifferential
operator H is a real even matrix-function with respect to £ (see Lemma C.2 in [31]).
Theorem 6.3. Let A, j = 1, 6, be the eigenvalues of the matrix (6.8). Then

1+28; _
PR N S
1—28;

where B, j = 1,6, are the eigenvalues of the matrix S(KC; x', 0, +1).

Proof. The characteristic equation of the matrix ag given by (6.8) has the form

detf[ (=27 1o + 7)) [07';]_1]71 (=275 + o) Lo ™! | = s | =0, (6.12)
where

a,jé =6(K;x',0, £1), "H S(H; x', 0, £1). (6.13)
Since the matrix S(K; x’, &) is odd and the matrix &G(H; x’, £) is even in & (see Lemma 6.1), we have O = —O’E

and a;( = 07;. Then the characteristic equation (6.12) can be rewritten as
det {a; 27— 017 2 s + o 1o — )\16} —0.
Since the matrices a;:( and 271 /g + cx,JCr are non-singular, from the previous equality we derive
det| (275 + o] = 2127l — 01| =
Consequently,
det[a,ngl(l_k) ]—0 (6.14)
2\1+A

Let Bj, j = R be the eigenvalues of the matrix O’E . Then it follows from (6.14) that the eigenvalues A; of the
matrix ag and the eigenvalues 8; of U,JC“ are related by the equation
rj—1
A j +1
which completes the proof. [

=28;. j=106



340 T. Buchukuri et al. / Transactions of A. Razmadze Mathematical Institute 170 (2016) 308-351

It can be shown that A¢ = 1, i.e., Bg = O (for details see [31, Section 5.7]). Therefore, y¢ = 1/2 and ¢ = 0 in
accordance with (6.7). This implies that one could not expect better smoothness for solutions than C'/2, in general.
More detailed analysis leads to the following refined asymptotic behaviour for the temperature function.

Theorem 6.4. Near the line £,, the function ¥ possesses the following asymptotic:
9 =bor'/? + R, (6.15)
where R € C'19'~¢ in g neighbourhood of £, and 1 + 8 — & > 1/2 for sufficiently small & > 0.

Proof. Indeed, ug = o is a solution of the problem (6.1)~(6.5). Since the matrix [#;;]3x3 is positive definite,
this problem can be reduced to a system of integral equations, where the principal part is described by the
scalar positive-definite Steklov—Poincaré type operator 4 = (—%I + lemlar)[Hsmlar]’1 on Sy, where Kcalar iS
compact. This operator possesses an even principal homogeneous symbol &(A; x, §) = —%6([Hsmlar]_l; x, &) =

— % [S(Hscalar; x, & )]_1 which is positive and even in £. Hence we can establish refined explicit asymptotic (6.15) for
the temperature function ug = ¢ in a neighbourhood of ¢,,. [

From (6.15) it follows that:

(i) The leading exponent for ug = ¥ in a neighbourhood of line ¢, equals 1/2;
(i1) Logarithmic factors are absent in the first term of the asymptotic expansion of ¥;
(iii) The temperature function ¢+ does not oscillate in a neighbourhood of the collision curve ¢,, and for the heat flux
vector we have no oscillating singularities.

In what follows, we will consider particular type GTEME materials and analyse the exponents y; + i§; which
determine the behaviour of u = (uy, uz, u3), ¢, and ¥ near the line £,,. Non-zero parameters §; lead to the so
called oscillating singularities for the first order derivatives of u, ¢, and v, in general. In turn, this yields oscillating
stress singularities which sometimes lead to mechanical contradictions, for example, to overlapping of materials. So,
from the practical point of view, it is important to single out classes of solids for which the oscillating effects do not
occur.

To this end, we will consider a special class of bodies belonging to the 422 (Tetragonal) or 622 (Hexagonal) class
of crystals for which the corresponding system of differential equations reads as follows (see, e.g., [40])

(cnn 312 + ce6 322 + ca4 332)u1 + (c12 + ce6 ) 0102un + (€13 + ca4) 0103u3
—e14 02030 — qis Ny — V1 01 — 0T u = Fi,
(c12 + ce6) 3111 + (o6 07 + €11 03 + ca4 83 ) us + (13 + cas ) 23313
+ 141330 — q15d103u2 — V120 — 0T us = P,
(c13 + caa) 330111 + (13 + caa) B302un + (caa 37 + cas 33 + ¢33 93 ) u3 6.16)
— P390 —otiuz = F3,
e14003u1 — e14d103uz + (211 9% + 211 95 + %33 332 Yo — (1 +vo1)p3 030 = Fy,
q150283u1 — q15d133u2 + (11 87 + p11 83 + w33 83) ¥ — (1 + vor)m3 339 = F,
—1 To (Y1 01u1 + ¥1 douz + Y3 3u3 ) + v T p3 339 + T Ty m3 93
+ (11 87 + 11183 +n3383) 9 — (tdo + T*ho) ¥ = Fe,
where c11, c12, €13, €33, cCa4, Cep, are the elastic constants, eyq is the piezoelectric constant, g5 is the
piezomagnetic constant, 1 and x33 are the dielectric constants, 11 and 33 are the magnetic permeability constants,
Y1 = (1+vot)A11 = (1+v97)A21 and y3 = (1 4+ vyT)A3; are the thermal strain constants, nj; and 133 are the thermal
conductivity constants, p3 is the pyroelectric constant and m3 is the pyromagnetic constant. Note that in the case of
the Hexagonal crystals (622 class), we have cgs = (c11 — c12)/2.
Note that some important polymers and bio-materials are modelled by the above partial differential equations, for

example, the collagen—hydroxyapatite is one example of such a material. This material is widely used in biology and
medicine (see [12]). The other important example is TeO, [40].
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In this model the thermoelectromechanical stress operator is defined as

with

T@e.n) = [T @, )|

T11(0x, n) = c111101 + CceMn202 + c441303,
T13(0x, n) = c131103 + Cc44n301,

T15(dx, n) = —qi5n302,

T21(0x, n) = ceen192 + 121201,

123(0x, n) = ¢13n203 + c44n302,

T75(0x, n) = q15n301,

131(0x, n) = c44n103 + 131391,

T33(0x, n) = c44n101 + c44n20y + 331303,
T35(0x, n) =0,

T41(0x, n) = e14n203,

T43(0x, n) = e14(n201 — n1dy),

Ty5(0x,n) =0,

T51(0x, n) = q15n203,

T53(0x, n) = q15(n201 — n102),

T55(0x, n) = p11(n191 + n2d2) + 331303,
T6(0x,n) =0, for j =1,2,3,4,5,

T12(0x, n) = c1an102 + ceenai,

T14(0x, n) = —ej4n30s,

T16(0x, n) = —y1 11,

122(0x, n) = cepn101 + c111n202 + 441303,
T24(0x, n) = e14n301,

Ta6(0x, n) = =Y na,

T32(0x, n) = c44n2 03 + c13n302,
T34(9x,n) = 0,

T36(0x, 1) = —y3 n3,

T42(0x, n) = —ej4n1 03,

Ty44(0x, n) = x11(n101 + n202) + x33n303,
T46(0x, n) = —p3n3,

T52(0x,n) = —q15n103,

T54(0x,n) =0,

T56(0x, n) = —m3ns3,

To6(0x, n) = n11(n101 + n2082) + N331303.

341

The material constants satisfy the following inequalities which follow from positive definiteness of the internal energy
form (see (2.9)—(2.10))

2
ci1 > leizl, caq >0, ce6 >0, c33(c11 +c12) > 2c73,

%11 >0, 2x33>0, 511 >0, n33>0,

From (2.11), (2.14), (2.15), it follows also that

Under these conditions the corresponding mixed boundary value problem in question is uniquely solvable.

%33 > p% To > m% To
33 do > M33 do

mir >0,  u3z > 0.

Furthermore, we assume that mechanical and electric fields are coupled, i.e. 4 # 0, that

22 1 R

ok R

R EZE)
neighbourhood of ¢,,,.

= « and the surface S is parallel to the plane of isotropy (i.e., to the plane x3 = 0) in some

We will show that under these conditions we can find the exponents involved in the asymptotic expansions of
solutions explicitly in terms of the material constants.

In this case the symbol matrix o,é = &(K; x’, 0, +1) is calculated explicitly and has the form (see Appendix B):

0 0 0 A Ais O

0 0 Ax O 0o o0

of — 0 Ap O 0 0O O
K Agr O 0 0 0O 0
As; O 0 0 0O O

0 0 0 0 0 O
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where
; €14 €66 (by—b1) . ewuqis x11  ca4(ba — b1)(e33 b1bo + x11)
Ay =— —i—is L , (6.17)
2 b bzx/_ axjeyy 233 \/E
; €14%33 (by — by)
Ay = —i —————, (6.18)
2B
N ; 415 €66 (by — by) qisel, %11 ca4(by — b1) (33 biby + x11)
15 = —1i ~ - — s (619)
20 by bzx/_ axjeyy 233 \/E
by —b
_ ;s %33( 2 1)’ (6.20)
— A
by = +
V 2644 %33 V 2C44 a3’
172 _ B u3
€14 = (E +o 6] ) ) > 0,
14 15 o xm
A= 2%4 4 ca4 211 + co6 233 > 0, B =A? —4dcqqc66211 233 >0, A > VB.

It can be proved that Aj4A41 + A15A51 < 0 (see Appendix B).

To calculate the entries A3 and A3zp, we have to consider two cases. We set
C=c —c3 -2 D:=C>—4¢c2
=C11033 —Cq3 C13 C44, = Cqq €C33C11-

First, let D > 0. Then it follows from the positive definiteness of the internal energy that C > /D and we have

; c4d (dr — dy) (c11 — c13d1dp)

A , 6.21)
»= 2d, dzx/_
dr —d dydy —
Agy = — ; Caa(dy —dy) (e33di di — c13) ’ 6.22)
2dy dy'D

Cc—-+D C++D
d =, ——, d)=,/]——.

244 C33 2c44 €33

These equalities imply Az3 A3z > 0.
Now, let D < 0. We get

acq (e css — 613) Ay = Geu(Ver1 633 — c13) Vs

A3 =i 32 i ,
v—D =D /€11
where
1 [-C+2
e + 2cq4./c11€33 -0
2 C44C33

One can easily check that again

cq, a?(Jericas — ci3)? Je53

Ax3Az = =y NG

> 0.
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The characteristic polynomial of the matrix al‘g can be represented as

—-B Ay O 0 A O
Ay —B 0 0 0
0 0 —B Ay 0
0 0 A3 -8 0
Asy 0 0 0 —-B
0 0 0 0 0 -8

=p <ﬂ2 - A23A32) <ﬂ2 — (A14Aq1 + A15A51)> :

det(o)r — B 1) = det

[l el Ne)

Therefore, we have the following expressions for the eigenvalues of the matrix ofc' :

Bi2 = Fiv—(A1sAq + A15451), Bsa=TFvVAnAn, Bs=p6=0.
Then by Theorem 6.3

1 —2i/—(A14A4 + A15As1) 1 1-2VAnAn 1
1= ; A= —, A3 = , A =—, As=Ag=1.
1+ 2i/—(A14A41 + A15As1) A 1+2VAnAsn 4705

Note that |A1| = |A2| = 1. Moreover, since A3 and A4 are real, they are positive (see Appendix A).
Applying the above results we can explicitly write the exponents of the first terms of the asymptotic expansions of
solutions (see (6.7)):

1 1
yi =5 = —arctan2y/—(Aisda + AisAs), 51 =0,

1 1
=3 + p arctan 2y/—(A14As41 + A15As)), 8 =0,

1 5 5 =3 1 1 1 —2Ax3Az3
= = -, = — = = — 10 —_—,
V3= V4 > 3 4 o g1—|—2 Ar3As
1
=<,  85=085=0
Vs Y6 ) 5 6

Note that By(t) has the following form

_ 14 [0]4><2 ) i 1 ¢
Bom_[mxz B<2>(t)]’ where B (”—[o 1]~

Now we can draw the following conclusions:

1. The solutions of the problem possess the following asymptotic behaviour near the line ¢,,:

1,7 1.7 1 1
, 0. 0) " =cor" +c1r2T 4 epr T Lear2Inr 4 cqr? +esr?? 4 - -
O =byr'/? +byr” +
As we see, the exponent y; characterizing the behaviour of u, ¢, and i near the line £, depends on the elastic,
piezoelectric, piezomagnetic, dielectric, and permeability constants, and does not depend on the thermal constants.
Moreover, y; takes values from the interval (0, 1/2).

For the general anisotropic case these exponents also depend on the geometry of the line £,,, in general.
2. Since y1 < 1/2, we have not oscillating singularities for physical fields in some neighbourhood of the curve £,,.

Note that in the classical elasticity theory (for both isotropic and anisotropic solids) for mixed BVPs the dominant
exponents are 1/2, 1/24i § with § # 0 and consequently we have oscillating stress singularities at the collision curve
L.
The following questions arise naturally:
(a) does there exist a class of GTEME type media for which the real part of the principal exponent defining the
dominant stress singularity near the line £,, does not depend on the material constants?
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(b) does there exist a class of GTEME type media for which the real part of the principal exponent equals
1/2?

As we will see below, both question have positive answers.
Indeed, let us consider the class of GTEME type media with cubic anisotropy. Note that such materials as
Bi2GeO,q and GaAs belong to this class (see, e.g., [40]). The latter material is widely used in the electronic industry.
The corresponding system of differential equations in this case reads as:

(C11 97 + a4 03 + ca4 3D)u1 + (c12 + caa) d10auz + (c12 + caq) 31 d3u3
+2e14 0039 +2q15 1039 — 1 h P — 0T uy = Fy,
(c12 + ca4) 020111 + (cC44 312 +c11 322 + c44 332)u2 + (c12 +c44) 0203u3
+ 261401939 + 291501039 — 71020 — 0 T2 Uz = Py,
(c12 + caa) 330111 + (c12 + caa) B302un + (cag 37 + cas 33 + c11 93 u3
+ 26140120 + 2q1501 2% — 73 839 — 0 T uz = F3,
—2e140203u1 — 2e140103u2 — 2e140102u3 + (%11312 + %11322 + %11332)<p — p3030 = Fy,
—2q150203u1 — 215913312 — 21501 dou3 + (w1197 4 11103 + 11103)Y — m3 839 = Fs,
—tTo(V101u1 + Yidouz + ¥3 83u3) + tTop3d3¢ + tTom3d3yr
+ (1 07 + 01193 +03303) P —Tdo ¥ = Fe.

(6.23)

The elastic, dielectric, permeability and thermal constants involved in the governing equations satisfy the following
conditions:

C11 >0, C44>0, —1/2<C12/6‘11 < 1, X11 >0, M1l >0,

2 2
pi Ty m3 Ty (6.24)
w3 > — 3> ——, n1 >0, n33>0.
do do

Introduce the notation,

1 |—C + 2ca4./c11
D:=C*—4c} ¢, C=c —ch—2cpcy, a=- |— N7 50,
11 %44 11 12 2 casCl1

In the case under consideration, the matrix crfCL is self-adjoint and reads as:

0 O 0O 0 0 O
0 0 Ay O O O
0 A 0O 0 0 O
+ 32
CTlo 0o 0 00 0f 6.25)
0 O 0O 0 0 O
0 0 0O 0 0 O
where
_ d —d _
Ay = Ay = i c44 (dy — dy)(c11 — c12) for D >0,
2D
c-+D C++D
d=|———, d=,——,
2c44C11 ( 2344C1 1
—  .casalc —cn2
A = A =] —— fOr D < 0
23 32 2J-D

The corresponding eigenvalues read as (see Theorem 6.3)
Bj=0, j=1,2,56, B34==x|Anl,

. 14 2|As| 1
ri=1,j=1,256l=—""">0, IA=—,
! 1 —2|An|
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and

1 — ) ~ 1 1+ 2|Az3]
==, j=16, §;=0, j=1,2,5,6, &3=—-84=86=—log—— .
Vj 2 J J J 3 4 o 0g 1 —2/Aqs|

From Lemma 6.1, Remark 6.2 and equalities (6.25) and (6.8) we derive

—1
ao = [(=2"ts+ o) o317 | |27 s + o) Lo ™ = o3 o Lo

where
Go=[2""Is— o1 27 s + 0 f1.

This matrix is self-adjoint due to the equality (6.25) and it is similar to a diagonal matrix, i.e., there is a unitary matrix
D such that D d, [D]~! is diagonal. Therefore the matrix aq can be reduced to a diagonal matrix by the non-degenerate
matrix oﬁ D~ In turn, this implies that Bo(r) = I and the leading terms of the asymptotic expansion (6.6) near the
curve £, do not contain logarithmic factors.

As a result we obtain the asymptotic expansion leading to the positive answers to the questions (a) and (b) stated
above,

w0, W)T =cor'? 4 ¢ r1/2+i§+C2r1/2—i'5_’_0(r3/2—s)’
9 =bor'/2+ 0079,
where ¢ is an arbitrary positive number. Consequently, u, ¢, 1, and 9 possess C!/?
the collision curve £,,.

-regularity in a neighbourhood of
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Appendix A. Some results for pseudodifferential equations on manifolds with boundary

Here we collect some results describing the Fredholm properties of strongly elliptic pseudodifferential operators
on a compact manifold with boundary. They can be found in [36,16,41,19].

Let M € C™ be a compact, n-dimensional, nonselfintersecting manifold with boundary 9 M € C® and let A be a
strongly elliptic N x N matrix pseudodifferential operator of order v € R on M. Denote by G(A; x, &) the principal
homogeneous symbol matrix of the operator .4 in some local coordinate system (x € M, £ e R"\ {0)).

Let A1(x), ..., Ay (x) be the eigenvalues of the matrix

[G(A;x,0,...,0,+D ] ' &(A4; x,0,...,0,—1), x €M,
and let
§j(x)=Re[@r i) 'Inr;(x)], j=1,....N.

Here In ¢ denotes the branch of the logarithm analytic in the complex plane cut along (—oo, 0]. Due to the strong
ellipticity of A we have the strict inequality —1/2 < §;(x) < 1/2forx € M. The numbers 8 j(x) do not depend on
the choice of the local coordinate system. In particular, if the eigenvalue A ; is real, then A ; is positive.

Note that when G (A, x, &) is a positive definite matrix for every x € M and & € R" \ {0} or when it is an even
matrix in § we have §;(x) =0for j =1, ..., N, since all the eigenvalues A ;(x) (j = 1, N) are positive numbers for
any x € M.

The Fredholm properties of strongly elliptic pseudo-differential operators are characterized by the following
theorem.
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Theorem A. Lets € R, 1 < p < 00,1 < g < o0, and let A be a strongly elliptic pseudodifferential operator of
order v € R, that is, there is a positive constant co such that

Re (aA(x,S)C : C) > col¢I?

forx e M, &£ e R" with |&| =1, and { € CN. Then

A H;;(M) - H;*”(M), A B;,q(/\/l) - B;,;,v(/\/l), (A.1)
are Fredholm operators with index zero if

Loy S <s—Y<ii w5 (A2)

- — su i) <s—=- < — in i(x). .

p xeaM,lpgjgN ! 2 P xedM,1<jsN !

Moreover, the null-spaces and indices of the operators (A.1) are the same (for all values of the parameter
q € [1, +oc]) provided p and s satisfy the inequality (A.2).

We essentially use this theorem in Section 4 to prove the existence and regularity results of solutions to mixed
boundary value problems for solids with interior cracks.

Appendix B. Calculation of the symbolic matrices

In this section we calculate the principal homogeneous symbol matrix a,‘g = G(K; x1, 0, +1) corresponding to the
system (6.16) (422 and 622 classes). To this end we write the fundamental matrix (2.1) in the form (see [31, Section
3D

Ix,1)=F L [A7 (it )]

_ 1 1 _: (B.1)
1 e/ . 1

:fs,ﬁx,[ig /I;[A(—lg ,—z{,t)] e 4% d{],

where the sign “—” corresponds to the case x3 > 0 and the sign “+” to the case x3 < 0. Here x’ = (x1, x2),

£ = (61,&), & = (£/,&),17(7) is a closed contour with positive counterclockwise orientation enveloping all the
roots of the polynomial det A(—i&’, —i¢, t) with respect to the variable ¢ in the half-plane Im ¢ > 0 (Im¢ < 0).

- First, we write the principal homogeneous symbols A® and 7O of the operators A(dy, T) and 7 (9, n) at a point
¢ = (0,1, ¢). Choosing a local coordinate system appropriately, we can assume that the exterior unit normal vector
at this point reads as n = (0, 0, 1). Then we have

- 40 0) (O] e
Al 0 0 Ay A5 0
0o A A o o o
) 0)
~ 0 A A 0 0 0
AO ) =-— o 23 33 o 7 (B.2)
A9 0o o A9 o o
) 0)
A9 0o o o a2 o
Lo o o o o Al
ricasl 0 0 —iey —igqia 0 7
0 icaal icas 0 0 0
~ 0 ic ic 0 0 0
7O, n) = - et , (B.3)
0 0 0 i%33¢ 0 0
0 0 0 0 i3s3l 0
L 0 0 0 0 0 in33¢d
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where
0 0 0
AN = cut® +ceo, Al = —ews, AR = —qis,
0 0 0
Aéz) = casl* +c11, Aé; = (c13 + ca4)C, Aé; = 3387 + cua,
0 0 0
A§4)=%33§2+%11, Aés) = w33 + i1, Aéé)=1733§2+7711~

Recall, that we assume 2411 = £33 —
211 233

From (3.3), (B.1)-(B.3), (6.13), and Theorem 3.3 it follows that

1 . 1 ~ ~ 71 -
B | 70 ) AO i$x3 g
PR ey /ﬁ @ m[AD O] e 3
1 ~ ~ o
= o= / TOC, m[AQD)] "d¢ = llAxjllexss
T Ji+

where

4 i /‘ 4423383 + (caaryy + é%“);dg
11 = - 9
2 1+ Pl (C)
. ; 2,2
i Ce6e i €149is¢
Ay =—— oW agr — — | =215 g
27 Ji+ P1(2) 2r Ji+ Q)
. . 2 2
i c66915 1 e1,4915¢
Ajs = —— _qdé-__ M—d{
2 Ji+ aP1(2) 2 Ji+ Q)
. 3
A1j=0, j=23,6, Ap=— Gacut’ — Qacit dg,
2w Ji+ P (¢)
. 2
Ay — A €13C448 c11c44d§’ Ay =0, j=14,56
2w Ji+ P> (¢)
. i [ cxcal? —cizca
A3=07 =1745576’ A32=__ 3
J J 2 Ji+ P (2)
i c33casl + (cr1033 — c13ca4 — €)C
A3z = — B2 de,
2 1+ PZ({)
i e14x33¢2 .
A41 :——/ —dé‘, A4' =0, =2’ 3, 5567
27 e PI©) =0
i caa2338> + cop233¢ i #339750°
A44=—f CH o= | e,
27 Ji+ Pi(2) 2r Ji+ Q(0)
. 2
Asj =_l_ Md; A5j=0’ j=2,3,4,6
2 Ji+ Pi(0)
. 3 . 2 43
1 Caq + ce6 1 ax3ze
Ags = L [t toeexnt _/ 33€148 dz.
27 Ji+ Pi(2) 2 Ji+ Q%)
i 1338

Act dg, Ag;j=0, j=1,5,

C 2w i 33l
P1() = cannzzc® + (caanin + coox33 + €14) % + coox11,
P2(0) = e33caact 4 (criess — 2c13caa — 1) + cricaa,

N 12
0(2) = a(es3t? + ) Pi(C), €la= (6%4 +0€_161125> .

()R ))

Denote by ¢,", &,"", j = 1, 2, the roots of the polynomials P; with positive imaginary part. Evidently,

¢® =i /n11/n33 are then the roots of Q(¢) with positive imaginary parts.

(1)
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(B.4)

and
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We have the following explicit formulas,

M _ _ A—+VB o A+ B
¢ =i\ Gl =iby =i |
26‘44%33 2(344%33

@ _ i, ¢-vD @ _ g, c+vD
é‘ = = é‘z =1 =
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A= ey t+ C44}f211 + cegx33 > 0, B = A2 — 40424066Jf11%33 > 0,
C = C11€33 — C13 — 26136‘44, D=C"— 4C44C33C11.

Note that, if D > 0, then the roots ;1(2) and ;2(2) are purely imaginary. For D < 0 the roots are complex numbers with
opposite real parts and equal imaginary parts:

§(2)—a+ib, C(z) —a+ib, a >0, b > 0.

Curvilinear integrals participating in (B.4) can be calculated explicitly by applying theory of residues and Cauchy’s
theorem

+Pie) (VDB
£ d¢t =0,
+ Pl(zf) i+ P2(8)

/
¢ M / ¢* )
—d = — — , d o — )
J. PO 7568 "o Re® VoA
f

FR@ . (PP UD
d¢ =0,

d¢ i - f d¢ im (g —¢”)
[

¢ i s im
R S Sl
+ Py (C) €44%33 i+ Pa() €44C33
¢? i |: LT C44(b2—b1)(%33b1b2+%11)]
#33 VB ’

Q(;) OH(116’14

3

¢’ ¢?
——d¢ =27
00" =L 0@,

i b?
@ \ G — b)) (eaarns + + &y — 2cassaby)
X11 — %33D7)(Ca4311 + C6%33 + €14 C44233D7
2

by b3 )
+ - .
(Gen1 — #33b3) (caaxit + coo33 + €14 — 2caaxzzby)  x33P1(ib3)

Note, that the last equality implies that the integrals
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which are involved in A44 and Ass are real, therefore due to Lemma 6.1 they must be zero.
As a result we obtain
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Now, taking into account that
{j(l):lbjf bj>0’ ]:1,2,
{fz)—a—i—ib, ;2(2) =-a+ib, a>0, b>0, {1(2)4’2(2)—— D <o,
€33

we obtain (6.17)—(6.22).

One can calculate the homogeneous symbol matrix U,JC“ = ox(x1, 0, +1) corresponding to the system (6.23) quite

similarly.
Now we prove that

A14A4 + A545 < 0.
In view of the inequalities (6.24) and the relation

o633 (by — b1)? &2
A14A4 + A15A51 = — 14

4Bb by
1 e1,q7sx33(by — by) [ x
o 2\/5)(11;124 X33
and since
by—b1 >0, by >0, B=>0,

it is sufficient to show that

11 caa(by — b1)(x33b1by + 311)
- > 0.

%33 VB

Rewrite this inequality as

x11B > cgy33(by — b1)* Gessbiba + x11)°.
Taking into account the equalities

Co6%11
c44233°
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we find that (B.7) is equivalent to the relation

2
x11 (A - 4644666%11%33> > C44 (A - 2\/044066%11%33) (%33

In turn the last inequality is equivalent to the following one
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At last, substituting here A = 2%4 ~+ caa11 + ce6x33 We arrive at the evident inequality

2 2
ety + (Veawnnn + Vearnn)” > (Veaarn + Jeamnr)
Thus (B.6) is valid and consequently (B.5) holds as well.
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Abstract

Due to the rapidly increasing interests of effective and efficient data processing, the developments of similarity measure have
been significantly expanded. This paper defines the eigenvalue distribution as a criterion of measuring similarity in a multivariate
system. The primary evaluations are conducted by simulations with the assistances and comparisons of several empirical statistical
tests. Furthermore, the proposed measure is conducted in simultaneous real case scenario by adopting the bootstrap re-sampling
technique. It also overcomes the difficulty of different series lengths in the multivariate system. Moreover, it does not have pre-
assumptions on distributions, and it can be easily employed and efficiently computed.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: Similarity measure; Eigenvalue distribution; Singular value decomposition; Multivariate

1. Introduction

The studies of similarity have been overwhelmingly explored and applied in various disciplines on many different
formats, for example, numerical values [1,2], images [3,4], genes [5—7], chemical subjects [§-10], words [11,12] and
so on. According to [13], the similarity measure is the most essential core element of time series classification and
clustering. Therefore, the development of better similarity measure can significantly assist the improvement of data
analysis efficiency. According to [14], the similarity measure is closely related to the distance measure, as the distance
is defined as a quantitative degree of how far apart two objects are. Consequently, studies of distance and similarity are
significantly connected and crucial in terms of solving many pattern recognition related problems, such as clustering
technique [15,16], Taxonomy [17,18], image registration [19,20], etc.

As one of the crucial difficulties in similarity measure is that the different types of features are not comparable, this
paper proposes the novel similarity measure based on the eigenvalue distribution, which is inspired by the dynamical
approach and embedding theorem where a one dimensional time series will be transferred to multidimensional time
series in a Hankel matrix. Hankel matrix has many features as a square matrix, where gives a sequence of the
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one dimensional time series, also defines the dynamical state-space. This paper is the initial attempt of adopting
eigenvalue distribution into formulating a similarity measure in the multivariate system. Time series under evaluation
are embedded into multidimensional matrices and combined either vertically or horizontally to be transformed
into a Hankel matrix, where the eigenvalues can be extracted by Singular Value Decomposition (SVD) technique
accordingly. As Aristotle claimed in [21], the Formal Cause is “the account of what-it-is-to-be”, or “what makes a thing
one thing rather than many things”. Based on the “formal cause” claimed by Aristotle, here in this paper, we define
the corresponding distribution of extracted eigenvalues as the “formal” criterion for developing a novel similarity
measure. The successful implementation of this novel similarity measure can overcome the limitations of nonlinear
dynamic, complex fluctuations and the possibility of distinguishing similarity for particular or selected features.

In order to evaluate the reliability of eigenvalue distribution as the similarity measure, three empirical statistical
tests together with the real case scenario are overwhelmingly considered. Possible circumstances during the
formulation process of the new measure are comprehensively evaluated with brief introductions and comparisons
in following sections.

In general, this paper is structured as follows: Section 2 briefly introduce the techniques for obtaining the
corresponding eigenvalue distribution. The review of some empirical methods and the formulation of proposed novel
similarity measure are listed in Section 3. Section 4 provides the empirical results and evaluations by simulations,
whilst the real case scenario results are stated in Section 5. Finally, the discussion and conclusion are summarized in
Sections 6 and 7 respectively.

2. Eigenvalue distribution

To overcome the difficulty of existing diverse and incomparable features, the novel similarity measure extracts
the corresponding eigenvalue distributions as the formal criterion by considering the elements of time series as a
whole without removing any nonlinear or complex features. Note that as the structures of constructing Hankel matrix
containing multiple variables differ, including both horizontal and vertical forms.

Consider M time series with different series length N; Y IE,? = (yfi), ey yl(\l;i))(i = 1,..., M). In this case, the
standard univariate form can be acquired by setting M = 1. Firstly, we transfer a one-dimensional time series Y 183
in to a multidimensional matrix [X Y), X %I)] with vectors X;i) that equals to (y;i), e, y;’l L,»—l)T € RLi | where
L;i(2 < L; < N;/2)is the W_indow length for each series with length N; and K; = N; — L; + 1. We can then get the
trajectory matrix X = [X @ X }él)] = (xmn),l;f }112] after this step. The above procedure for each series separately
provides M different L; x K; trajectory matrices X®' (i =1, ..., M).

To construct a block Hankel matrix in the vertical form we need to have K| = --- = Kj; = K. Accordingly, this

version enables us to have various window length L; and different series length N;, but similar K; for all series. The
result of this step is the following block Hankel trajectory matrix:

x
Xy=| :
XM

Note that Xy indicates that the output of the first step is a block Hankel trajectory matrix formed in a vertical form.
Then, the SVD of Xy is performed in the following step. Note that the SVD technique is closely related to the
Singular Spectrum Analysis technique and its multivariate extension, which have been widely applied in a range of
different fields and a multitude of fairly precise results proved it as a powerful and applicable technique [22,29,23-28,
30-35]. Denote Ay, ..., AV @S the eigenvalues of XyXT, arranged in decreasing order (Ay, > --- AV = 0)

and Uy, ..., Uvins the corresponding eigenvectors, where Lgy;,;, = Z,Ai 1 Li. Note also that the structure of the
matrix Xy X7, is as follows:

X(l)X(l)T X(l)X(2)T L. X(l)X(M)T
XOxMHT x@OxAT | x@OxOHT
Xy XD =

XOOXIOT  xOX@T . x(M)xODT
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The structure of the matrix XVX‘T, is similar to the variance—covariance matrix in the classical multivariate statistical

analysis literature. The matrix X®X®T for the series Yﬁ/j’_ ), appears along the main diagonal and the products of two
Hankel matrices X X7 (; £ j), which are related to the series ¥ IE]';,) and Y 1(\;,)’ appears in the off-diagonal. The SVD

of Xy can be written as Xy = Xy, + --- 4+ Xy, where Xy, = /Ay, Uy, Vi and Vy, = X[ Uy, /\/dy; Xy; =
0if Ly, = 0).

Moreover, the horizontal form decomposition is proved to produce more reliable and consistent eigenvalue
distributions. Note that the eigenvalue distributions by vertically and horizontally formed techniques are both carefully
considered and compared (detailed results are available upon request from authors). Hence, all tests in the following
sections are based on eigenvalues conducted by decomposition stage of the horizontal form.

3. Similarity measures

The distributions of eigenvalues of the trajectory matrices are here considered as the “formal” criterion of
measuring the similarity between two series. The explorations of the significance of the Hankel matrix and its
corresponding eigenvalues can be found in many different areas (for example [29,36-39]). In addition, more details
about the empirical distribution of the eigenvalues of the Hankel matrix divided by its trace can be found in [40,42,41].

In order to evaluate whether the extracted eigenvalues are similar or not to conclude the similarity between
two tested series, three empirical statistical tests (Chi-squared Test, Log-likelihood Goodness of Fit Test and
Kolmogorov—Smirnov Test) are adopted. Various distance and similarity measures are comprehensively reviewed and
categorized in [14], therefore, we do not reproduce here. Since the proposed similarity measure is expected to have no
assumption or limitation on measuring tested series with only the empirical distributions, some tests that are commonly
used to evaluate the consistency with the empirical distributions cannot be properly suitable here (i.e. Shapiro—Wilk
Test [43], Hellinger Distance [44], Kullback Leibler Divergence [45], Anderson—Darling Test [46]). Therefore, only
brief introductions of the suitable empirical statistical tests are provided respectively as follows.

3.1. Similarity measures

In general, coordinates and the cumulative distribution function (CDF) are the most generally accepted concepts to
represent the examined subject. We briefly summarize several important and dominant measurements that are referred
for formulating the novel similarity measure due to the special feature of eigenvalue distribution.

3.1.1. Chi-squared test

As an improved distance measure comparing to Euclidean distance, the Chi-squared statistic can be simply
considered as the summation of squared Euclidean distances of two vectors (by considering them in a n dimensional
space domain, where n is the number of observations for both vectors) over the corresponding “coordinates” of
the domain vector. The Chi-squared distribution (also known as Helmertian distribution) [47] is one of the most
significantly applied probability distributions, and it is most commonly accepted for measuring the distance or
similarity level between two probability distributions. Pearson [48] adopted the Chi-squared distribution in the
goodness of fit domain and conducted the Chi-squared test, which statistically evaluates the observed data about
its goodness of fit level and consistency with an expected distribution. Here in this paper, it is adopted for comparing
the eigenvalue distributions of two series (or one examined series with the benchmark population) as evidence of
similarity. The Chi-squared statistic formula is:

Z Ci —E; 2
x*(C,E) = Z%, (1)
i=1 !

where Z is the number of levels of categories; C is the observed frequency and E is the expected count.

Therefore, in terms of Chi-squared test between two tested variables, assume Z4 and Zp are the number of levels
of categorized variables A and B, so the degree of freedom can be calculated by df = (Z4 — 1) x (Zp — 1). The
expected counts/frequencies is computed by

EZA’B = (CZA X CZB)/n» (2)
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where Cz refers to observed counts at specific level of category and n indicates the total observation number.
Consequently, the corresponding Chi-squared statistics is:

_ 2
K, gy =y e~ Eran)” 3
Za.B

3.1.2. Log-likelihood goodness of fit test
The Log-likelihood Goodness of Fit Test is actually based on the commonly used Chi-squared test statistics in [48].
According to [49], the Log-likelihood statistic formula is:

Gzzzfi.zn<£>, “)

qi

where the f; refers to the observed frequency, whilst ¢; indicates the expected frequency. More specifically, the test is
adopted for evaluating whether the eigenvalue distribution of the examined series fit well to the eigenvalue distribution
of the benchmark series.

3.1.3. Kolmogorov—Smirnov test

The Kolmogorov—Smirnov Test (K-S Test) was firstly proposed in [50]. As a non-parametric statistical test, it
quantifies the distance based on the CDF with no assumption about the distribution of data. It can be adopted to
examine the similarity level of one distribution to empirical distribution, more importantly, K-S test is also applicable
for evaluating the similarity of distributions of two random samples. The K-S test statistic is defined as below, which
we mainly follows [51]:

Dy = sup | Fy(x) — F(x)], (&)

where F refers to the theoretical cumulative distribution function, F, represents the cumulative distribution up to n
observations, sup, indicates the supremum of the set of distances, and D,, refers to the supremum distance reached up
to n observations. In terms of the two-sample case of K-S Test, the corresponding test statistic formula is:

Dy i = supy | F1.n(x) — Fw (x)], (6)

note that F , and F, , are the corresponding distribution function for two tested samples respectively.

Specifically for the proposed similarity measure method based on eigenvalue distribution, two-sample K-S Test is
adopted to determine whether the “benchmark” populations created by the dominate series has consistent eigenvalue
distribution as the other series.

3.2. Novel similarity measure using eigenvalue distribution

By setting the eigenvalue distribution as our criterion and adopting the empirical methods listed above, the
hypotheses of the novel similarity measure are stated as below:

Null hypothesis (Hp): there is no significant difference between the eigenvalue distributions of matrices by two tested
series.

Alternative hypothesis (H,): there is a significant difference between the eigenvalue distributions of matrices by two
tested series.

The null hypothesis is rejected when the p-value is less than the 5% significance level, and therefore we conclude
that the set of eigenvalues are not similar and consequently two test series are different. While if the p-value is very
close to or equal to 1, we conclude that the two tested series are similar as they share very similar or even identical
eigenvalue distributions.

As the proposing method of measuring similarity based on eigenvalue distribution is considering a possible
implementation of detecting “Formal Cause”, different benchmarks of comparison will lead to different results.
Consider two random variables X and Y, “how similar is X to Y” and “how similar is Y to X are two different
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Similarity Measure Using Corresponding Eigenvalue Distributions by Empirical Methods

Fig. 1. The flowchart of the novel similarity measure using eigenvalue distribution.

questions, especially when the distribution of eigenvalues is the criterion. We should not expect exactly “same” results
when we compare X to Y and Y to X, while the expected final outcomes that define “similar” or “different” should
not vary. For instance, if the principle is to answer the question of how similar is ¥ to X, the eigenvalue distribution
by corresponding matrix (XYgz or XXy determined by with or without the premise of multivariate system) will
be considered as the “benchmark” for further evaluation. Hence, if the other eigenvalue distribution by XXz or
YYy (determined by with or without the premise of multivariate system respectively) is statistically similar with the
“benchmark” eigenvalue distribution, Y will then concluded as similar with X.

Moreover, in order to ensure the consistency and comparability, the default window length is set as about 1/10 of
the time series length. This will be fairly number to include almost all significant eigenvalues without containing too
much unimportant ones. With a relatively larger window length, the information will be split either flatly or partly
flatly by more eigenvalues, and the differences will be split to be less significant to be identified; in contrast, a smaller
window length will result in the fewer amount of eigenvalues with more significant differences for all or some of the
eigenvalues. Without considering the consistency to be comparable, the most proper window length will be selected
heavily depends on the feature of the series being analyzed with the principle of relatively maximizing the significant
information with possibly small number of eigenvalues.

A flowchart is provided in Fig. 1 that briefly summarizes the formulation and evaluation process of this proposing
similarity measure. Note that in terms of simulation, corresponding process is repeated 1000 times respectively, and
the population of tested series are generated by involving random white noises that being maintained at about 10% of
the range of tested series.

The similarity measure is firstly built on the premise of multivariate system with the benchmark series as the
dominant role. Therefore, we evaluate the similarity of multivariate system formed by X and Y by comparing it to the
benchmark multivariate system formed by X and X or Y and Y respectively (determined by which series is considered
as the benchmark series). This will be considered as the scenario of on the premise of multivariate system.

Another question raise here is that we can only compare the system of X and X with Y and Y. This refers
to the scenario of without the premise of multivariate system. Note that all evaluations will be performed on the
corresponding eigenvalue distributions generated by the systems formed respectively. The detailed test results of
simulations with and without the premise scenarios will be separately presented in the following sections.

4. Empirical results

Three statistical tests are adopted for evaluating this novel similarity measure and examining the similarity
measure criterion of eigenvalue distribution, which are briefly introduced previously: Chi-squared Test, Log-likelihood
Goodness of Fit Test, Kolmogorov—Smirnov Test. In order to evaluate the performance of the proposed method,
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various types of simulated series are tested by being separated into two groups of circumstances: the similar group
and the different group, additionally the different choices of “benchmark™ are also considered in each group.
The test results are summarized in Tables 1 and 2 by each empirical statistical method. Thus, the robustness
of accepting eigenvalue distribution as similarity measure criterion are preliminarily examined, followed by the
tests under simultaneous real case scenario by employing bootstrap re-sampling technique. We have managed to
obtain consistently promising results as simulative expectations, which convincingly prove the consistent, robust
performances of this novel similarity measure on several different types of simulated series. The initials of various
types of generated series are listed below for the sake of simplifying the expressions:

1. WN White noise.

2. UDIO0, 1] Uniform distribution series [0, 1].

3. UD[-1,1] Uniform distribution series [—1, 1].
4. EP[1] Exponential distribution series rate 1.
5. SINE[-1, 1] Sine wave series [—1, 1].

4.1. On the premise of multivariate system scenario

Regarding the scenario of on the premise of multivariate system, we evaluate the similarity of eigenvalue
distributions extracted from the matrices XYy and XXy (or YYy determined by which series is considered as the
benchmark series), respectively. Note that XY g is created from two time series X y and Y simultaneously, and XXz
(or YYp) is formed by X (or Yy) with itself respectively. The corresponding test results of eigenvalue distributions
as novel similarity measure by three different empirical methods are summarized in Table 1. Note that the bold number
indicates the best performance option in corresponding comparable level.

The Chi-squared test results show positive outcomes as expected for the “similar” group on both numbers of
observations scenarios, whilst in terms of the “different” group, the tests can perform better for longer series. However,
there are still significantly unexpected results (p-value is close to 1) for the UD[0,1] & EP[1] and UD[—1,1] &
SINE[—1,1] combinations, especially the results vary greatly for the UD[0,1] & SINE[—1,1] and EP[1] & SINE[—1,1]
cases. As mentioned earlier, the population for comparison is created by the “benchmark” series, therefore differences
are expected when switching the “benchmark™ series, however, opposite results for the same pair of series are not
robust as expected, and it is even worse than the cases of indicating “similar” for the groups that are expected to be
“different”.

In terms of the log-likelihood goodness of fit test results, expected results for the “similar” group are confirmed in
accordance with the simulation results. P-values are equal to 1, which indicate that it is almost 100% sure to accept the
null hypothesis, therefor very similar or identical eigenvalue distributions prove the expected conclusion of “similar”.
Regarding the expected to be “different” group, both long and short series length, 1000 and 100 observations, show
generally consistent significant results, except the UD[0,1] & EP[1] combination. Since UD[0,1] and EP[1] indeed
show similar eigenvalue distributions and the differences are between the tails, the log-likelihood goodness of fit test is
not sensitive for detecting differences of distributions with flat tails. However, the advantage of this test can be noticed
in the shorter length of observation scenario; the results are almost stable and consistent with the expected results of
highly significant statistics.

Test results of K-S test show positive results as expected for the “similar” group on both numbers of observations
scenarios. In terms of N = 100 case for “different” group of combinations, only the UD[0,1] & UD[—1,1]
combination can be detected with 10% of significance level, however, the differences between switching dominant
series to create “benchmark” populations are not significant. Comparing to the results of previous tests, the
inconsistency is worse than less sensitivity of accurate detection, it has to be noticed that the two sample K-S test
shows great performance on consistency and stability, even in the quite unstable and greatly varied scenarios that
other tests cannot even provide uniformed results. In addition, for the “different” group with N = 1000 case, almost
all results are as expected to be significant (majority is under 5%, only a few are under 10%). Note that the EP[1]
& SINE[—1,1] combination is the only one that K-S test could not detect significantly, and this is mostly because
that K-S test is not that much sensitive to the differences at tail, also the natural character of eigenvalue distribution



358 X. Huang et al. / Transactions of A. Razmadze Mathematical Institute 170 (2016) 352-362

Table 1
Similarity measure evaluation by three different tests on simulated groups of series on the premise of multivariate system scenario.
Chi-squared test Log-likelihood GOF test K-S test
N =100 N = 1000 N =100 N = 1000 N =100 N = 1000
L=10 L =100 L=10 L =100 L=10 L =100
p-value p-value p-value p-value p-value p-value
X Y Y—=X X=>Y Y=X X=>Y Y=X X—=Y Y-X X->Y Y—=X X=Y Y=X X->Y
Similar  UD[0,1] UDI0,1] 1.00 100 1.00 1.00 100 1.00 1.00 1.00 1.00 1.00 1.00 1.00
uD[-1,11 UD[-1,1] 1..00 100 1.00 1.00 100 1.00 1.00 1.00 1.00 1.00 1.00 1.00
EP[1] EP[1] 1.00 100 1.00 1.00 100 1.00 1.00 1.00 1.00 1.00 1.00 1.00
SINE[-1,1] SINE[-1,1] 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
Different UD[0,1] UuD[-1,1] 0.14 0.00 0.00 000 0.04 004 0.00 0.00 0.07 0.05 0.00 0.00
UD[0,1] EP[1] 076 098  0.88 1.00  0.81 1.00 099 1.00 077 0.65 0.01 0.01
UDI0,1] SINE[—-1,1] 098 0.35 .00 0.00 0.00 0.00 0.00 0.00 076 0.89 002 0.01
UD[-1,11  EP[1] 001 088 000 001 005 035 000 0.00 049 0.65 0.00 0.00
UD[-1,1]  SINE[-1,1] 1.00 1.00 .00 099 0.00 0.00 0.00 0.00 0.11 041 0.10 0.10
EP[1] SINE[-1,1] 1.00 020 1.00 0.00 0.00 0.00 0.00 0.00 045 0.60 056 0.53

Table 2
Similarity measure evaluation by three different tests on simulated groups of series without the premise of multivariate system scenario.
Chi-squared test Log-likelihood GOF test K-S test
N =100 N = 1000 N =100 N = 1000 N =100 N = 1000
L=10 L =100 L =10 L =100 L=10 L =100
X Y p-value p-value p-value p-value p-value p-value
Similar UD[0,1] UD[0,1] 0.99 1.00 0.99 1.00 0.99 0.99
UD[-1.1] UD[-1,1] 0.99 1.00 0.99 1.00 0.99 0.98
EP[1] EP[1] 0.99 1.00 0.99 1.00 0.98 0.93
SINE[—1,1] SINE[—1,1] 0.99 1.00 0.99 1.00 0.99 0.99
Different UD[0,1] UD[-1,1] 0.01 0.00 0.01 0.00 0.03 0.00
UDI[0,1] EP[1] 0.72 0.73 0.72 0.64 0.61 0.00
UD[0,1] SINE[—1,1] 0.52 0.45 0.54 0.49 0.76 0.01
UD[-1,1] EP[1] 0.22 0.00 0.18 0.00 0.23 0.00
UD[-1,1] SINE[-1,1] 0.96 0.46 0.96 0.50 0.98 0.03
EP[1] SINE[—1,1] 0.58 0.49 0.59 0.50 0.99 0.57

for both types of series vary at the tail part with increasing differences when the window length of structuring matrix
increases.

4.2. Without the premise of multivariate system scenario

In terms of the scenario without the premise of multivariate system, the similarity measure is performed on the
eigenvalue distributions extracted from the matrices XXy and YYpq respectively. To be consistent with the previous
evaluation process, we consider both similar and different groups of series and evaluate the performance of similarity
measure by 1000 time simulations. Note that this time there is no premise of a multivariate system, therefore, the
evaluation by simulated series will have no assumption on benchmark series. Hence, for each pair of series, there
is only one test statistic conducted. The default number of observation is 1000 and default window length is 100.
All statistical tests results are listed in Table 2. Note that the bold number indicates the best performance option in
corresponding comparable level.

It is worth to be noted that due to the algorithm of applying Chi-square test and Log-likelihood goodness of fit test
for two sample test, it is necessary to define one of the tested series as dominant series and re-scale the assumption of
distribution in the first place for the further tests. Consequently, for the scenario of without the premise of multivariate
system, the simulations of 1000 times are equally shared by both series in one pair of tested series. Therefore, both
series have same quantity of chances to be the dominant series to re-scale the assumption distribution. K-S test do not
have assumptions on any distribution, hence simulations for two sample test of K-S test here do not have significant
difference comparing to the corresponding process of previous scenario on the premise of multivariate system.
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According to Table 2, all statistical tests provide consistent results on both short and long series for the similar
group, which all show p-value nearly equal or identical to 1. Hence it indicates significantly similar eigenvalue
distributions consequently the similarity between tested series. However, in terms of the different group, both Chi-
squared test and Log-likelihood goodness of fit test could not detect most of the differences properly except the
UD[0,1] & UD[—1,1] and UD[—1,1] & EP[1] combinations. It is mostly because of the variation and instability
caused by switching dominant series for re-scale distribution assumption. Even for the longer series case, most of the
results get smaller p-values (which indicates different eigenvalue distributions), they are still not significant enough
as we expected for the generated different group. K-S test is proved to outperform the other two tests for the long
series case, also it can accurately detect the similarity or differences for both simulated groups. Even for the short
series case, the results of K-S test are fairly close to the results of the other tests. Unlike the previous test results
of log-likelihood goodness of fit test, it does not show good performance on short series this time. In general, by
considering the scenario without the premise of a multivariate system, the K-S test is confirmed again as the most
proper statistics to be adopted for the new similarity measure based on eigenvalue distribution.

5. Similarity measure in simultaneous real case scenario by bootstrap re-sampling

Based on previous evaluations of eigenvalue distribution as similarity measure criterion by simulations, it can
be summarized that the eigenvalue distribution can be considered as a proper criterion of measure similarity by
adopting proper statistical test; K-S test outperforms others in the large data size domain with consistent results
as simultaneously expected.

Considering the real case scenario, data can be assumed to be formed by signal and noise. Therefore, we cannot
simulate noises to form and produce the population of dominate series as the benchmark to measure similarity.
Consequently, we adopt bootstrap re-sampling technique [52] to conduct the population of dominate series with
specific confidence level and evaluate how similar the other tested variable is to the benchmark population under
the specific confidence level circumstance. Note that the newly proposed method can certainly be performed without
any re-sampling process if there are already clear information of its population. The corresponding population will
only be generated by re-sampling for obtaining the information of its population. Due to the nature of similarity we
mentioned previously, the similarity level of X to Y and Y to X are two different questions regarding the differences of
the benchmark. Consequently, the re-sampling process will consider two different cases by choosing different original
series to create the population.

A flowchart is provided in Fig. 2 that briefly summarizes the formulation process under the simultaneous real case
scenario by bootstrap re-sampling. For instance, when the principle is to obtain the population of benchmark series X,
thus, the population of A , Yuxy?l or A XXygXX g (determined by with or without the premise of multivariate system)
are conducted, which are formed by eigenvalues distributions within specific confidence interval of K-S statistics.
Therefore, if the confidence level is fixed as 95%, we can conduct the population of eigenvalue distributions that
indicate significantly 95% similarity level with benchmark series. To this end, we can evaluate the other series by
comparing its corresponding K-S statistics with the range of K-S statistics by the population. Hence, we can identify
the similarity level respectively with necessary adjustment of confidence level in the bootstrap re-sampling stage.
The results by representative simultaneous groups of series are provided in Table 3. In terms of the similar group,
the similar group shows consistent results for both short and long series, in which, 95% significant level indicates
tested series share at least 95% of similarity based on the eigenvalue distributions from the corresponding matrices.
According to the previous evaluations of K-S test on short and long series for different group, we here only consider
to evaluate the performance on long series in accordance to its previous promising results in simulations (symbol \ for
short series in Table 3). The 5% significant level refers to that the test statistics does not fit even when the confidence
level of bootstrap re-sampling is set as 5%. This significantly indicates that tested series can be considered different
as they are not similar even for 5% significant level.

6. Discussion
Although as a novel similarity measure based on eigenvalue distribution with proven robustness and consistent

performances, it is also certain that it is still the beginning of developing this new measure. The types of series
in simulations are relatively limited, and there are still numerous choices of more complex series or combinations of
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Fig. 2. The flowchart of the simultaneous real case scenario by bootstrap re-sampling.
Table 3
Simultaneous real case similarity measure results by bootstrap re-sampling.
N=100L =10 N = 1000 L = 100
YtoX XtoY YtoX XtoY
X Y Y/N Sig level Y/N Sig level Y/N Sig level Y/N Sig level
Similar UDI0,1] UDI[0,1] v 95% v 95% v 95% v 95%
UD[-1,1] UD[-1,1] v 95% v 95% v 95% v 95%
EP[1] EP[1] v 95% v 95% v 95% v 95%
Different UDI0,1] UD[-1,1] \ \ \ \ v 5% v 5%
UDI[0,1] EP[1] \ \ \ \ v 5% v 5%
UD[-1,1] EP[1] \ \ \ \ v 5% v 5%

Note: vindicates the result is correctly proved by the measure.

series haven not been explored. The bootstrap re-sampling by K-S statistics for some real data (especially large size of
data that is much longer than the default 1000 observations in simulation) may take a longer time of calculation, which
makes it crucial to find a more straight forward process to identify the population information as the benchmark. Also,
the performance in short series is not as good as its effort on long series. However, there are also numerous possibilities
to improve this novel measure further: more representative data patterns, more types of noises with different levels
of variations and more options of window lengths are planned to be explored as the second stage of improving this
new measure; in terms of time series with different frequencies, it can also provide possible solution by adopting SSA
technique with specific modification accordingly; one significant implementation area of similarity measure is time
series classification, therefore, the evaluations of its performances on classifications of some empirical data are in
process.

7. Conclusion

In general, we overcome the difficulties and develop a novel similarity measure based on eigenvalue distribution
by combining the SVD technique. It is the initial attempt of adopting this technique in terms of the similarity
measure. The evaluation results are promising and robust as we have considered many possible circumstances in
the formulation process. We have examined the robustness of adopting eigenvalue distribution as proper criterion
of measuring similarity; additionally, we have found that K-S test outperforms others in the large data size domain
with consistent results as simultaneously expected. Furthermore, the simultaneous real case scenario is evaluated by
adopting the bootstrap re-sampling technique to prevent the possible impacts during the process of creating benchmark
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population. Consistent results are achieved in the simultaneous real case scenario indicating the robust performance
of distinguishing various “similar” or “different” groups of series.

This novel similarity measure can work properly on long series, and it does not require any assumption of
distributions during the measuring process. The computation is reasonably efficient and can be easily employed
by modifying currently available R packages. By considering eigenvalue distribution as the criterion of similarity
measure, the amount of computation is significantly reduced for large data set. More importantly, this novel similarity
measure can work with time series with different lengths and still identify the significant features for evaluations.
Furthermore, the signal and noise of time series are considered as a whole without one fixed model. In brief, this
novel similarity measure contributes to providing a measurement that has no limitations of series length, series with
nonlinear features or complex fluctuations, series sharing both signal and noises as similarities, etc. It is absolutely
worth looking forward to its developments and performance of implementations on various disciplines in the close
future.
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Abstract

The boundary contact problem for a micropolar homogeneous elastic hemitropic medium with a friction is investigated. Here,
on a part of the elastic medium surface with a friction, instead of a normal component of force stress there is prescribed the normal
component of the displacement vector. We give their mathematical formulation of the Problem in the form of spatial variational
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1. Introduction

In the present paper we investigate the one-sided contact problem for a homogeneous hemitropic elastic medium
with a friction. In the considered model of the theory of elasticity, as distinct from the classical theory, every
elementary medium particle undergoes both displacement and rotation. In this case, all mechanical values are
expressed by means of the displacement and rotation vectors.

In their works [1] and [2], E. and F. Cosserats created and presented the model of solid medium in which every
material point has six degrees of freedom, three of which are defined by displacement components and the other three
by the components of rotation (for the history of the model of elasticity see [3—9] and references therein).

A micropolar medium, not isotropic with respect to the inversion, is called a hemitropic or noncentrosymmetric
medium.

Improved mathematical models describing hemitropic properties of elastic materials have been obtained and
considered in [10] and [11]. The main equations of that model are interconnected and generate a matrix second
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order differential operator of dimension 6 x 6. Particular problems for solid media of hemitropic theory of elasticity
have been considered in [12,13,8] and [9]. The basic boundary value problems and also the transmission problems of
the hemitropic theory of elasticity with the use of the potential method for smooth and nonsmooth Lipschitz domains
were studied in [12], the one-sided contact problems of statics of the hemitropic theory of elasticity free from friction
were investigated in [14—18], and the contact problems of statics and dynamics with a friction were considered in
[19-29]. Analogous one-sided problems of classical linear theory of elasticity have been considered in many works
and monographs (see [30-35] and the references therein).

In the present work, we present the basic equations of statics of the theory of elasticity for homogeneous hemitropic
media in a vector—matrix form, introduce the generalized stress operator and quadratic form of potential energy. Then
we describe mathematical model of boundary conditions which show the contact between a hemitropic medium and
a solid body with regard for the friction effect. We will consider the case, where some part of the elastic medium
boundary is fixed mechanically. The problem is reduced equivalently to the variational inequality, the question on the
existence and uniqueness of a weak solution of the initial problem is treated, and a continuous Lipschitz dependence
of the solution on the data of the problem is investigated. Further, we will investigate more complicated cases, where
friction is considered on the whole medium boundary. In such cases, the corresponding mathematical problem is,
in general, unsolvable. The necessary conditions of solvability are established and the sufficient conditions for the
existence of a solution are formulated explicitly.

2. Basic equations and Green’s formulas
2.1. Basic equations

Let 2 C R3 be a bounded simply connected domain with a C*°-smooth boundary S = 92, 2 = 2 U S. The
domain {2 is assumed to be filled with a homogeneous hemitropic material.

The basic equilibrium equations in the hemitropic theory of elasticity written in components of the displacement
and rotation vectors are of the form

(n+ o) Au(x) + (A 4+ p — o) graddivu(x) + (¢ + v) Aw(x)
+ (6 + x —v)graddivw(x) + 2a curlw(x) + pF(x) =0,

(e +v) Au(x) + (8 + 2% — v) graddiv u(x) 4+ 2« curl u(x) + (y + &) Aw(x)
+(B+y —¢)graddivw(x) +4vcurlw(x) —daw(x) + p¥(x) =0,

@2.1)

where A = 312 + 822 + 832 is the Laplace operator, d; = 9/0x;, u = (u1, uz, M3)T is the displacement vector,
w = (w1, wz, @3) " is the vector of rotation, F = (Fy, F», F3) | and ¥ = (¥, W,, ¥3)" are the mass force and mass
moment calculated per unit of mass, p is density of the elastic medium, and o, B, y, §, A, i, 9, x and € are elastic
constants (see [11,13]). Here and in what follows, the symbol (-) " denotes transposition.

We introduce a matrix differential operator corresponding to the left-hand side of system (2.1):

L(l)(a) L(Z)(a)
LY@ LY@]

LP@) = (u+a)AB + (+p — a)Q(d),

LP®) = LY@) = (x + V)AL + (8 + x — v) Q(3) + 20 R(),
LY@ = [(y +&)A 4]+ (B+y — &) Q@) +4vR(9),

where I} is the unit k& x k-matrix and

L) = [

0 -3 &
Q@) =[%dj]y,5. R@=|03 0 =
—dy 01 0

The system of Eqgs. (2.1) can be rewritten in the matrix form
L@OUK)+Gx) =0, xe,
where U = (u, w) " and G = (pF, p¥)".



A. Gachechiladze, R. Gachechiladze / Transactions of A. Razmadze Mathematical Institute 170 (2016) 363-375 365

By T'(9, n) we denote the generalized stress operator of dimension 6 x 6 (see [13]):

TW@,n) TP, n) ) () . —
r@m= [T(3>(8,n) T®@,n) ]’ TV =Ty iz J =14
where
TS (@, n) =(1t + )8 pg0n + (1t — )ngdy + Anpdy,
3

Tz%)(a’ n) =0¢ + )840, + (¢ —v)ngyd, + npdy — 2a Zb‘qunk,
k=1

Tlgz)(ay l’l) I:(}f + v)épqan + (}( — U)nqap + 5npaq’
3
Tég)(ﬁ, n) =y +&)8pgon + (¥ —&)ngdp +nypdy —2v Zquknk-
k=1

Here, n(x) = (n1(x), na(x), n3(x)) denotes the outward (with respect to {2) unit normal vector at the point x € S,
and 9, = d/9n is the normal derivative in the direction of the vector n. The six-component generalized stress vector
has the form

T@O,nU = (TU, MU)T,

where T7U = TWu + Ty is the force stress vector and MU = T®u + T®w is the moment stress vector.
2.2. Green’s formulas

For the real-valued vector functions U = (u, ») " and U’ = (u/, @) " of the class [C2(£2)]° the following Green’s
formula [13]

/Q[L(E))U-U’—i-E(U, U')]dx = /S{T(a,n)U}+ {u'Ytas, (2.2)

is valid, where {-}* denotes the trace operator on S from {2, and E(- , -) is a bilinear form defined by the equality

3
EW.U) = EWU, Uy = Y {4+ @uitpg + (1 = )idygutqy
r.q=1

+ (e + ) (g @pg + pgitpg) + (= ) (U 0qp + Wpgigp) + (¥ + &)W pg
+(y — s)w;,qa)qp + B(u’ppa)qq + a);qupp) + )»u;,puqq + ,Bw;,pa)qq },
where u ,, and w, are the so-called tensors of deformation and torsion-bending for hemitropic media,

3
Upg = Upg(U) = dpuy — Zequwk, Wpg = wpg(U) =0pwy, p,g=1,2,3. 2.3)
k=1
Here and in the sequel, by a - b we denote the scalar product of two vectorsa, b € R" :a - b = Z;f':l a;jb;.
Under certain assumptions on elastic constants (see [11,17,24]), specific energy of deformation E(U, U) is a
positive definite quadratic form with respect to u 4 (U) and wpq(U), i.e., there exists a positive number Cop > 0,
depending only on the elastic constants, such that

3
EWU.U)=Co Y [ub, +ab,].
p.q=1

The following assertion describes the null space of the energy quadratic form E (U, U) (see [13]).
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Lemma 2.1. Let U = (u, )" € [C' ()% and E(U,U) = 0 in £2. Then
ux) =[laxx]+b, wkx)=a, xcelil,
where a and b are arbitrary three-dimensional constant vectors and [- X -] denotes the cross product of two vectors.

Vectors of the type ([a x x] + b, a) are called generalized rigid vectors. We observe that a generalized rigid
displacement vector vanishes, i.e., a = b = 0 if it is zero at a single point.

Throughout the paper, L,({2) (1 < p < 00), L2(f2) = HO(2) and H*(2) = H;(£2), s € R, denote, respectively,
the Lebesgue and Bessel potential spaces (see e.g., [36,37]). The corresponding norms we denote by the symbols
- NI, and || [l gs2)- By D(12) we denote the class of C*°(§2) functions with support in the domain (2. If M is an
open proper part of the manifold 042, i.e., M C 342, M # 9{2, then by H*(M) we denote the restriction of the space
HS(0(2) on M,

H'(M) = {ryep : ¢ € H (30)},
where rj stands for the restriction operator on the set M. Further, let
H*(M) = lo € H(092) : suppyp C M}.

From the positive definiteness of the energy form E (-, -) with respect to the variables (2.3) it follows that
B(U,U) ::/ EWU,U)dx = 0. 2.4)
n

Moreover, there exist positive constants C; and C», depending only on the material parameters, such that the
following Korn’s type inequality (see (Part I, Section 12, [32]))

BW.U) 2 U~ Co U oo 29

holds for an arbitrary real-valued vector function U € [H' 1°.

Remark 2.2. If U € [H'(£2)]1° and on some part §* C 32 the trace {U}T vanishes, i.e., rs+{U}T = 0, we have the
strict Korn’s inequality

BW.U) = C|U|?, (2.6)

s

with some positive constant C > 0 which does not depend on the vector U. This follows from (2.5) and the fact that
in this case B(U, U) > 0 for U # O (see, e.g., [38], [32, Ch. 2, Exercise 2.17]).

Remark 2.3. By the standard limiting arguments, Green’s formula (2.2) can be extended to the Lipschitz domains
and to the vector function U € [H'(£2)]® with L(3)U € [L2(£2)1° and U’ € [H'(£2)]° (see [38,36]),

/Q[L(B)U U +EWU.U)dx =({T@.mU}" {U'}T),,. 2.7)
where (-, -)5 denotes duality between the spaces [ H “1/29M1° and [HY2(32)]° which generalizes the usual inner
product in the space [L> (9 me. By virtue of this relation, the generalized trace of the stress operator {T(3, n)U}T €
[HY20M)1° is correctly determined.

3. Contact problems with a friction
3.1. Pointwise and variational formulation of the contact problem
Let the boundary S of the domain {2 be divided into two open, connected and nonoverlapping parts S; and S» of

positive measure, S = S U S, S; NS> = &. Assume that the hemitropic elastic body occupying the domain {2 is in
contact with another rigid body along the subsurface ;.
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Definition 1. A vector function U = (u, )" € [H!(£2)1° is said to be a weak solution of the equation
LOU+G=0, GelL(D)° 3.1
in the domain {2 if
B(U, ®) = /Q G-ddx V& e[DD)°,
where the bilinear form B(, -) is given by formula (2.4).

For the normal and tangential components of the force stress vector we will use, respectively, the following
notation:

TU), =TU-n, (TU);=TU—n(TU),.
Further, let
_ T 6 -1/2 3
G=(pF,p¥) €[L2D)], ¢e[H V()] and g€ Lwo(S), ¢=0.

Consider the following contact problem of statics with a friction.

Problem A. Find a vector function U = (u, w)" € [H'(£2)]® which is a weak solution of Eqg. (3.1) and satisfies the
inclusion rs, {(7U)}" € [Loo(S2)]? and the following conditions:

rs{U}T =0 on &y, (3.2)
rs,{IMU}T =¢ on S, (3.3)
rs,{un}T =0 on S, (3.4)

if [ro,{(TU)}"| <g. then rg{us}t =0, (3.5

if [rs,{(T7U)s}"| = g, then there exist nonnegative functions A; and A which do not vanish simultaneously, and
Mrsfustt = —dra,{(TU)T. (3.6)

The conditions (3.2) and (3.4) are understood in the usual trace sense, whereas (3.3) is understood in the generalized
functional sense described in Remark 2.3.

This problem can be reformulated as a variational inequality. To this end, let us introduce on the space [H!(12)]?
the following continuous convex functional

j) = /S glv)t|ds, velH' (D 3.7)
2
Next, we define the closed convex subset of [H! (Q)]6,
K@) ={V=wawo)' eH D :rs{V}T =0, rs,{va)" =0}

Consider the following variational inequality: Find U = (u, )T € K(£) such that the variational inequality
BWU.,V —U)+j@) —ju) = /Q G- (V = Udx + (g, rs,{w — w} "), (3.8)

holds forall V = (v, w) " € K(£2).
Here and in what follows, the symbol ( , ) y denotes the duality relation between the corresponding dual
pairs X (M) and X*(M). In particular, the brackets ( , ) in (3.8) denote the duality relation between the spaces

[H~1/2($5)1? and [H /2($5)P.

Sz
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3.2. Equivalence

Here we prove the following equivalence result.

Theorem 3.1. If a vector function U € K({2) solves the variational inequality (3.8), then it is a solution
of Problem A, and vice versa.

Proof. Let U = (u, w) " € [H'(£2)]° be a solution of Problem A. With the help of Green’s formula (2.7), we get

({T@.mUY" {(V-U}Y");—BWU.,V-U) +/ G- (V-U)dx =0
(0}

forall V = (v, w)" € K(£2).
Since rg,{V — U}" = 0 and rs,{v, — un}*t = 0, these equations can be rewritten as

BW,V —U) + j() — ju) =/Q G- (V= Uddx + (. rs, w — o} s,

+ [ U)o =)+ g1 = ) Jas (3.9)
It is easy to see that if the conditions (3.5) and (3.6) hold, then
r{(TUL)T - rs o, — s+ g([rss(v)*| = [rlu)*[) 20 on 5.
Using this inequality, from (3.9) we obtain
B(U,V =U)+j@) = jw) = /Q G- (V—=Udx+(p.rs,{w —w}*), VV = w)' €K@

Thus, U = (1, w) | € [H'(£2)]° is a solution of the variational inequality (3.8).
Let now U € K({2) be a solution of the variational inequality (3.8). Substituting U 4+ & for V in (3.8) with an
arbitrary & € [D(12)]°, we obtain

B(U, @):/ G -®ddx Y & e [DD)]°
2

which implies that U is a weak solution of Eq. (3.1). L
By virtue of the interior regularity theorems (see [32]), we have U € [H?(£2')]° for every £’ C 2. Hence, the
following equation holds in the domain {2

LU +G=0.
Using again Green’s formula, we have
BWU,V —-U)— (rsz{(TU)s}+, rs,{vs — ”S}+>52 — <r52{MU}+, rs,{w — a)}+>s2
= /Qg (V=U)dx YV =@w' eK®. (3.10)
We subtract (3.10) from inequality (3.8) and get

sl TOF rsston =g+ [ (It = st )as

+rs (MU} =g, rglw — 0} t)g 20 3.11)

forall V.= (v, w)" € K(12).
Choose V = (v, w)" € K () such that

rSz{U}Jr = rSz{M}+ and rSz{w}+ = rSz{a)}+ irSzl/fv
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where € [H 172(8,)13 is an arbitrary vector function. Then (3.11) yields
rsz{/\/lU}Jr =¢ on S,

i.e., (3.3) holds. The conditions (3.2) and (3.4) are satisfied automatically, since U € K (§2). Therefore the relation
(3.11) can be rewritten as

sl TON st =g, + [ (0| = () )ds = 0

2

forall V = (v, w)" € K().
71/2 3 Q: + _ +
Let ¢ € [H'2($)P. Since (rs, {(TU)s} " rs,¥s)g, = (rs, {(TU)s ) rsy¥) g, and |rs, 5| < |rs, ¥, therefore
taking rg, ¥ in the place of rg, {vy }T, we obtain

(rs{(TUNYT P ), + /S glylds — {<rs2{(TU)s}+,r52ws>S2

+/ g|{us}+|dS} >0 Vye[H"S)]. (3.12)
$

Further, let # > 0 be an arbitrary number and take ¢ for ¥ in (3.12),

t{i<rSz{(TU)s}+’ rSg‘ﬁs)gz +/:g gh”lds} - {(VSz{(TU)s}+a rSzl//s)Sz +/S g|{“s}+|ds} >0
2 2
vy e[H2S)]
whence by sending ¢ first to 400 and then to 0, we easily derive

s {TOY T rs0)g| = /S glvlds ¥y e [H' (5] (3.13)
2

(rs,{ (TS}, rs lus}*)g, +/S gl{usytlds <o. (3.14)
2

Now we prove that rsz{(TU)S}“‘ € [Loo(S2)]°. Towards this end, we consider on the space [1;:141/2(S2)]3 the linear
functional

o) = rs, {(TUL ' rsy ), Y w e [HA(S)]

Inequality (3.13) shows that the functional & is continuous on the space rs, [ﬁ 172(85)1? with respect to the topology,
induced by the space [L1(S2)]3. Since the space rSZ[Hl/Z(Sz)]3 is dense in [L{(S»)]°, the functional & can be
continuously extended to the space [Li(S2)]> preserving the norm. Therefore, by the Riesz theorem, there is the
function &* € [Loo(S2)]° such that

P(Y) = /S2 * . ydS Yy e [Li(S)1.
Thus,
A @) sl = [ 9 vas vy [P,
that is,
(rs,{(TU T = 0% rsyu), =0 forall y e [H'2(S)])
which implies that

ro{(TU) )T = & € [Loo(S2)].
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It is well known that for an arbitrary function J € L (S) there is a sequence Ize € C*(S,) with supp @, C S
such that (see, e.g., [39, Lemma 1.4.2])

lim @p(x) = J(x) for almost all x € S»
£— 00

and

|<Zg(x)| < ess sup W(y)| for almost all x € S».
YES

Therefore, from inequality (3.13), by the Lebesgue dominated convergence theorem, it follows that
3
[ o v —gvilas <0 v e [Lats]
S

In the place of ¥ we can put x ¥, where Vv € [LOO(SZ)]3 and y is the characteristic function of an arbitrary
measurable subset I’ C Sp. As a result, we arrive at the inequality ={(7U)s}* - ¥ — glw| < 0 on S, for all

/S [Lo<,(S2)]3 and, consequently, by choosing ¢ = {(7U )5}, we finally get
rs,{(TU)} | <g on S (3.15)
In view of (3.14) and (3.15), we obtain
s {(TU)s Y - rslus)t + glrs,{usy | =0 on 5. (3.16)

Now, it is evident that if |rs, | (7U)} 7| < g, then (3.16) implies rs, {u;}* = 0. Also, if |rs,{(TU);}"| = g, then
(3.16) can be rewritten as follows:

glrs,{us)|(cose +1)=0 on S,

where « is the angle lying between the vectors rs, {(7 U)j }T and rgz{us}+ at the point x € S;. Therefore there exist
the functions A1 (x) > 0 and A>(x) > O such that A1 (x) + A2(x) > 0 and

M Ors, {us ()} = —r@rs, [(TU)}T on 8.

Moreover, we may assume that A belongs to the same class as {(7U);}", and A, belongs to the same class as
{us}Jr-
Thus, the conditions (3.5) and (3.6) of Problem A hold as well, and the proof is complete. [

4. The existence and uniqueness theorems

Here we investigate the so-called coercive case, where the measure of the Dirichlet part of the boundary is positive,
i.e., meas S1 > 0.

Theorem 4.1. The variational inequality (3.8) has at most one solution.

Proof. Let U = (u,w)" € K(2) and U’ = (u’, )" € K(£2) be two solutions of the variational inequality (3.8).
Then

BWU, U = U)+j@) —jw) =2 (G.U = U) +p. rs,{o — 0}F)g,
and
BWU' U—-UN+jw) — jw)=(G.U~U)+(p.rslo—oF)g.

Summing these inequalities and applying the property (2.4), we easily derive that B(U — U’, U — U’) = 0.
Therefore U — U’ = ([a x x]+ b, a) in 2, where a, b € R3 are arbitrary constant vectors (see Lemma 2.1). Since
rs,{U — U’}* =0, we conclude thata = b = 0,i.e., U =U"in 2. O
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To prove the existence result, we introduce on the set K ({2) the following functional:

J(V) = ! B(V,V)+ j(v) —/ G- Vdx —(p. rs,{w}t)y YV =@ w)' € K. 4.1
2 N 2

Due to the symmetry property of the form B(U, V), it is not difficult to show that the variational inequality (3.8)
is equivalent to the minimization problem for the functional (4.1) on the closed convex set K ({2), i.e., the variational
inequality (3.8) is equivalent to the following minimizing problem:

Find Uy € K ({2) such that

J(Up) = inf J(V).
VeK(£2)

In turn, in accordance with the general theory of variational inequalities (see, e.g., [30,40]), the solvability of the
minimization problem immediately follows from the coercivity of the functional 7, i.e., from the property

J(V) = 400, when HVH[HI(Q)](, — 00, VeK(). 4.2)

Since B is positive and bounded below on K ({2), due to (2.6) and the inequality j(v) > 0, it is easy to see by the
trace theorem that

2
J(V) = Ci|v| iy~ C2 ”V”[Hl(())]6’

where C; and C, are some positive constants, independent of V. This inequality shows that the functional (4.1) is
coercive on the set K ({2). Therefore we have the following existence result for Problem A.

Theorem 4.2. Let G € [L,(2)1°, NS [H™2(8)73, g € Loo(S2) and g = 0. Then Problem A has a unique solution
in [H'()1%, depending continuously on the data G, ¢ and g of the problem.

Proof. The unique solvability follows from the equivalence Theorem 3.1, uniqueness Theorem 4.1 and the coercivity
property (4.2) (see Theorem 2.1 in [40]).

Further, we establish the continuous dependence of solutions on the data of Problem A.

Let U = (u, wlT e [H' (P and U = (0, )" € [H1(£2)1° be two solutions of Problem A, corresponding to the
dataG, ¢, gand G, ¢, g, respectively. Thus we have two variational inequalities of type (3.8): the first inequality for
U and the second one for U. Substituting V = U into the first inequality and V = U into the second one and taking
their sum, we obtain

bW -0.0 -0 [ (||~ |@)"])as
$

- /Q(g ~G)- (U = Uydx —(p — @, rs,{w — B,

Taking into account the last inequality, the inclusion U, Uek (£2) and the strong Korn’s inequality (2.6) (see
Remark 2.2), we obtain

”U - 0” (H ()6 = C<||g - §||L2(52) + ”g - §|| (Lo T H‘P - 5” [H*I/Z(Sz)]3>

with some positive constant C, not depending on U and U and on the data of the problem under consideration. This
estimate shows the desired Lipschitz dependence of the solution on the data of the problem. [

5. The semicoercive case

Let S| = @,8 =8,G € [La(D)]°, ¢ € [H V28], g € Loo(S) and g > 0. Consider the boundary contact
problem.

Problem B. Find a vector function U = (u, w)T € [H(£2)]° which is a weak solution of Eq. (3.1), satisfying the
inclusion {(TU)}" e [Loo(S)]? and on the surface S the following boundary conditions:

MUY =9, ()" =0,

if [{(TU))*] <g. then {ug}™ =0,
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if |{(TU ) S}+| = g, then there exist nonnegative functions A; and A which do not vanish simultaneously, and

fus)t = =2 {(TU) )"

Analogously to the previous coercive case (see Theorem 3.1), we can show that Problem B is equivalent to the
following variational inequality:

BWU,V—-U)+j) — ju) > /Q G- (V—=Udx +(p. {w— o} T ;.1
which holds for all V = (v, w)" € [H!(£2)]°. Here
i) = [ elto*as.

Let U = (u, w)" € [H'(£2)]° be a solution of the variational inequality (5.1).
Substituting first V = 0 and then V = 2U into inequality (5.1), we obtain

B(U, U)—l—j(u):/ﬂg-de—i—((p, {a)}+)s. 5.2)
By virtue of (5.2), from (5.1) we derive
BWU,V)+jw) > /9 G- Vdx +(p. {w}T)s. (5.3)

Thus inequality (5.1) is equivalent to the simultaneous relations (5.2) and (5.3).
Substituting —V in the place of V in (5.3), we get

‘fgg- Vdx + g, {w}"); — BU, V)| < j(v) (5.4)

forall V = (v, w)" € [H'(12)1°.
By R we denote the set of solutions of the equation B(U, U) = 0 in the space [H! (2)1° (see Lemma 2.1),

Ri=le=(p.0 e[H' @] p=laxxl+b abeR]

By the substitution of an arbitrary € = (p,a)" € R in the place of V in (5.4), we derive the necessary condition
of solvability of the variational inequality (5.1),

‘f()g-édx+(¢,a)s s/sgl{ps}*!ds 5.5)

forallé = (p,a)" € R.

Let in (5.5) we have the strict inequality. Then taking into account the fact that the space R has finite dimension,
dim R = 6, it is easy to see that (5.5) is equivalent to the relation

> Cllg|| [Ly ()6 (5.6)

fg|{ps}+|ds — ‘ f G- &dx +(p. a)g
S 2
with some positive constant C, and for all £ € R \ {0}.

Let Pr be an orthogonal projection operator of the space [H 1 (.Q)]6 on R, in the sense of the space [L2(Q)]6,
ie,VV e [H'(D°:V=W+E& where & = (p,a) =PrV €R,and

W=m¢o)' eRt = {Ue [Hl((z)]*":f U-£dx=0, V& GR}.
0
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Due to inequality (2.5) and Lemma 5.1 in [19], the bilinear form B is semicoercive, i.e., there is a positive constant
Co such that

B(V.V) > Col|V = PRV}, Co|W |y vV el[H ] (5.7)

o = N6
Therefore, for all V e [H'(£2)1°, due to (5.6) and (5.7), we have

1
JV) =T W +8) = 3 BV, W)+ 0+ p) — (p)
—/Qg-vvdx—(w, {;}*)S—/Qg-sdx—(w,a>s+j(p)

2 . .
for some positive constants C, Co, C1.

Let us now estimate j(n + p) — j(p). We have

Jm+p) —jp) = /Sg(l{(n + o)} | = [{os)F])dsS = —/Sgl{ns}+|d5 > —Cof| W 100

where the positive constant C; is independent of 1 and p.
Taking into account this inequality, we finally have

2
J(V) = Co||W| i e T C”E”[LZ(Q)]G — G| w| [H(2)]6

with some positive constants, whence it follows that

J(V) = o0, when [V 41, — 00 Ve[H'@)]°

]

i.e., the functional is coercive and the minimization problem for this functional is solvable. Consequently, the
corresponding variational inequality (5.1) is solvable, as well (see [30,33]). Further, just as in Theorem 4.1, for
the two possible solutions U and U* to the variational inequality (5.1) of the class [H!(£2)]°, we easily derive
B(U — U*,U — U*) = 0, which implies

U-U*= ([a xx]+b,a), a,beR>.
Thus we have the following existence and uniqueness

Theorem 5.1. Let S| = @, G € [L2()]1° ¢ € [H™V2(S)13, g € Loo(S), g = 0 and the condition (5.6) be fulfilled.
Then the variational inequality (5.1) is solvable in the space [H! (!Z)]6. Moreover, the solutions are defined modulo
generalized rigid displacement vectors.

Remark 5.2. Analogously to the noncoercive case, we can study the problem, when on a part of the boundary S;
instead of the Dirichlet condition (3.2) there is assigned the following fractional boundary condition

rs {T@, mU}" = 0,

where Q € [ﬁ ~1/2(81)16. Moreover, we assume that the vector ¢ appearing in the condition (3.3) belongs to the
space [H “12(8,))3.

In this case, instead of (3.8) we have the following variational inequality: Find U = (u, )" € [H! (£2)1° such that
YV =@ w' e[H (D)
BWU,V —U)+j@) - ju) > fQ G- (V= U)dx +(rs, Q. rs, {V = UY')g + [rs, . rsy (w — 0} ), . (5.8)

The necessary condition for the solvability of the variational inequality (5.8) reads now as

[ - eax+ s Qursery + sl

5/ gl{ps}t|ds,
$

where & = (p,a) € R is an arbitrary generalized rigid displacement vector.
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Let us assume that in the necessary condition we have the strict inequality. Since R is finite-dimensional, we can
show that the strict inequality is equivalent to the condition: there is a positive constant C such that the inequality

[ clioaias =] [ 6-&dx s 0.rs 617y, + gl | = Clelyany 9)
2

holds for all £ € R \ {0}. This condition is sufficient for the variational inequality (5.8) to be solvable.
Thus, we have the following existence result.

Theorem 5.3. Let mes S; > 0, G € [Lo()15, @ € [H V2SS, ¢ € [H V2($2)13, g € Loo(S2), g > 0 and the
condition (5.9) be fulfilled. Then the variational inequality (5.8) is solvable and the solution minimizes the functional

2

1
J(V) =3BV, V) +j(V) - /Q G-Vdx —(rs, Q. rs,{V}¥)g — (rs,0, rs, {w}¥)g .
V=ww' elHW"

on the space [H' (£)1°. Solutions of the variational inequality (5.8) are defined modulo generalized rigid displacement
vector.

_Remalii 54. Lei the Poundary S = 92 fall into three mutually disjoint portions S;, S7 and S such that S U
St U S =8, §1 NS> = &. Analogously to the coercive case, we can study the problem, when on a part of the
boundary St there is assigned the traction boundary condition

rs{T@.mU}" = 0,
where Q € [H™Y/ 2(ST)]G. The conditions on the boundaries S| and S5 in this case remain the same as in Problem A.

In this case we have the following variational inequality:
Find U = (u, w)" € K(2) suchthatVV = (v, w) ' € K(2),

BWU,V =U)+j@) = j@) =G,V =U) +{0,rs; (V= U}|g +{p. rs,{w — w}*)g

2 b
where the functional j is defined by formula (3.7).

The proof of the existence and uniqueness theorems for this case can be carried out by repeating word for word the
above arguments.
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Abstract

A huge literature is devoted to the study of cusped prismatic shells on the basis of the classical theory of elasticity. It was
stimulated by the works of I. Vekua. I. Vekua considered very important to carry out investigations of boundary value and initial
boundary value problems for such bodies, since they are connected with degenerate partial differential equations and, therefore, are
not classical, in general. The present paper is devoted to cusped prismatic shells on the basis of the theory of micropolar elasticity.
Namely, on the basis of the N = 0 approximation of hierarchical models for micropolar elastic cusped prismatic shells constructed
by the I. Vekua dimension reduction method.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
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1. Introduction

A huge literature is devoted to the study of cusped prismatic shells on the basis of the classical theory of elasticity. It
was stimulated by the work [1] of I. Vekua (see also [2]). I. Vekua considered very important to carry out investigations
of boundary value (BVP) and initial boundary value (IBVP) problems for such bodies, since they are connected
with degenerate partial differential equations (PDE) and, therefore, are not classical, in general. A survey of results
obtained in this direction one can find in [3] (see also the references therein). The present paper is devoted to cusped
prismatic shells on the basis of the theory of micropolar elasticity (see, e.g. [4,5]). Namely, on the basis of the N = 0
approximation of hierarchical models for micropolar elastic cusped prismatic shells constructed by the I. Vekua
dimension reduction method.

The paper is organized as follows. In Section 2 we give an exposition of the governing equations of the N = 0
approximation of hierarchical models of micropolar elastic prismatic shells and briefly sketch the Nth approximation.
Section 3 contains an analysis of the system of PDEs constructed in Section 2. Peculiarities of well-posedness of
boundary conditions (BCs) for micropolar elastic cusped prismatic shells are revealed.
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2. N = 0 approximation

Let Ox1x2x3 be an anticlockwise-oriented rectangular Cartesian frame of origin O. We conditionally assume the
x3-axis vertical. The elastic body (2 is called a prismatic shell [1-3] if it is bounded from above and below by,
respectively, the surfaces (so called face surfaces)

+) (=)
x3= h (x1,x2) and Xx3= h (x1,x2), (x1,x2) € o,

laterally by a cylindrical surface I" of generatrix parallel to the x3-axis and its vertical dimension is sufficiently small
compared with other dimensions of the body. @ := w U dw is the so-called projection of the prismatic shell on x3 = 0.
Let the thickness of the prismatic shell be

>0 for (x1,x) € w,

(+) (=)
2h(x1, x2) = h (x1,x2) — h (x1, x2) {> 0 for (x1.x2) € da

and

~ (+) (=)
2h(x1, x2) = h (x1,x2) + h (x1, x2).

If the thickness of the prismatic shell vanishes on some subset of dw, it is called cusped one.

Let us note that the lateral boundary of the standard shell is orthogonal to the “middle surface” of the shell, while
the lateral boundary of the prismatic shell is orthogonal to the prismatic shell’s projection on x3 = 0.

Lett € T := [0, +oo[ be time, T} :=]0, oo[,ﬁx T denote the Cartesian product, u; € CZ(Q xTy),i =1,2,3,be
displacements, w; € C2(2 x T,),i =1, 2,3, be microrotations, ¢;; € C L x T;) be the asymmetric strain tensor,
uj € C 1(22 x T,) be the asymmetric microstrain (torsion-flexure) tensor, X ji € C 1(f2 x T,) be the asymmetric
force—stress tensor, xj; € C L2 x T, ) be the asymmetric couple stress tensor, $; € C(2 x T4) and ¥; € C(2 x Ty)
be the fields of volume forces and volume couples, respectively, p be the density, Z be the rotational inertia of the
medium, A, u, @, B, v and ¢ be the elasticity constants of the medium, u© > 0,34 +2u > 0, @ > 0, 8 > 0,
v > 0,3+ 2v > 0, €5 be the Levi-Civita symbol. Here C? and C! are classes of twice and once, correspondingly,
continuously differentiable functions in the domain under consideration; C is a class of continuous functions on the
sets under consideration. Throughout the paper Einstein’s rule of summation is used for Latin indexes from 1 to 3,
and for Greek indexes from 1 to 2.

In order to construct governing equations of the N = 0 approximation of hierarchical models, using Vekua’s di-

=)
mension reduction method, we integrate within the limits 4 , 4 with respect to the thickness variable x3 the following
governing equations of the micropolar theory of elasticity (see [4,5] and the references therein):

Motion equations
Xjij+ @i =pi;,  i=123, o
Xji.j T €ijk Xjk + Vi =Zwi, 1=12,3; @

Kinematic equations

Wji =Ujj — €ji 0k = €ji + €ji (O —ay), i,j =123, 3)
wji = wjj, i,j=1,2,3; 4)

Constitutive equations
Xij = Mjjugx + (0 + a@uij + (u — @)uji = g 18
+(m+uj; — (U +a) €pij op + (0 — @u; j — (L — &) Exji Wk
= huppdij + (U + @uji + (0 — @uij — 28 €gjjwx, i, j=1,2,3, 5)
Xij = edijork + (v + Ploij + (v — P
= e i8ij + W+ Bwji + v —Pwij, i,j=123, (6)
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considered in the domain

(=) (+)
Q:={x:=(x;,x,x3) €eR® : (x1,x) €w, h (x1,x) <x3< h (x1,x2)}

occupied by the prismatic shell with the projection @ on the plane x3 = 0.

By the corresponding calculations as values of tractions and couple stress vectors on the face surfaces we take their
prescribed values, while as values of displacements and microrotations we take their approximate values calculated
from their Fourier—Legendre expansions (see Remark 1) on the face surfaces corresponding to N = 0 approximation.

From (1), (2), (3), (4) we get

Xgpiop + X0 = piizo, i=1,2,3; @)
XBi0.p + €ijk XjkO+Xj') =1wjo, i=1,2,3, (8
in w, where

0 (+) \2 () \2 (=) \2 (=) \2
X; = Q(;r).' (h1> +<h,2> +1+Q<;).' (h]) +<h,2) + 1+ &,

= () + (o) w1 o0 (W) + (W) 1+ w0

Q& and O, are tractions and couple stress vectors prescribed on face surfaces (in what follows superscripts (+) and
v Y

(—) mean values on upper and lower face surfaces, correspondingly),

(+) (P =) =)

ugio =ujo,g— Ui h g+ u;h g—€pgio, P=12i=1273, 9
+) (=) (+) (=) .
U3jo= U; — U; —E€E@Bw = U;— U;—Ey3iwy, i=1273, (10)
#+) =) .
wgio =wijop— ©®ih g+ w;ih g, p=12,i=1273; (11)
+ p—
w30 = @ — @y, i=1,2,3. (12)

In indices 0 means integrated values of the corresponding quantities which are called the zero order moments.
In the N = 0 approximation we assume

ui(xy,x2, x3,1) = %vio(m,m,t) = %% (13)

w;(x1, X2, X3, 1) = %mo()ﬂ,m, 1) = %% (14)
Evidently, by virtue of (9), (13), (14),

ugio = hvio,g — €xgi hnko, (15)
in view of (10), (14),

uzio = — €y3; hnyo, (16)
whence,

uszo =0, U3z = — €123 W10 = W10, U3zl = — €231 W0 = —@0. (17)

By virtue of (11), (14),
wpio = hniog. B=1,2i=1203 (18)

In view of (12), (14)
w3io=0, i=1,2,3. (19)
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From (5) and (6), we obtain
Xijo = Adjjukko + (0 + @ujjo + (0 — @ujio, i, j=1,2,3,
and
Xijo = e8ijwko + (v + Bwijo + (v — Pwjio, i, j=1,2,3,

respectively.

Remark 1. The governing equations for the Nth approximation can be constructed in the similar way.

From (17), (15) it follows
UkkO = Uyy0 = hvy0,y.
From (19), (18) we obtain
Okk0 = Wyy0 = hNyo,y.
Since
Ekap NkO = €3ap 130,
we have
€312 1130 = 130, €321 130 = —130-
From (20), taking into account (22), (15), (24), we find
Xpga0 = Mvy0,y 80 + (U + @) (V0,8 — €kga Mk0) + (U — &) (V0,0 — Ekap Mk0)
= Ahvy0, 880 + (0 + @) (Ve0,8 — €380 130) + (1 — @) (VE0,& — €308 130)
= Ahvy0,88a + (L + @)hveo,p + (L — @)hvgo o + 200 €308 N30, o, B =1,2;
From (20), taking into account (15), (16), we find
X3po = (1 + @)h(—€y3p ny0) + (0 — @)h(v30,8 — €kp3 Nk0)
= —(u+a)heyzgnyo + (u—a)h(vio,g — €yp3 Ny0)
= (u — a)hvao,g + 2ah €3 ny0.
From (20), by virtue of (22), (16) we get
X330 = Ahvyg,y.
From (20), in view of (16), (15), we obtain
Xp30 = (u+ a)h(vao,8 — €43 Ny0) + (U — A h(— €38 Ny0)
= (4 a)hvzg g — 20h €,83 ny0.
From (21), taking into account (23), (18), we have
Xpa0 = £hny0.,8pa + (v + B)nao.p + (v — B)hngoa-
From (21), by virtue of (19), (18), we get

x360 = (v — B)hnzop.
From (21), in view of (23), (19), we obtain

X330 = €hnyo,y .
From (21), according to (18), (19), we have

xp30 = (v + BYhn3o p.

379

(20)

2n

(22)

(23)

(24)

(25)

(26)

27)

(28)

(29)
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Substituting (25) into (7), we arrive at the equation

A8pa(hvy0.y) g + (U4 @) (hvgo.p) g + (1t — @) (hVpo.a) p + 28 €308 (h130) g + X0 = phiigo,

Hence,

(1 + @) (hvao,p) g + A(hvyo ) o + (1 — &) (hvgo.a). g + 26 €ap3(hnz0)  + XO = phigo, o =1,2.

Substituting (27) into (7), we have
(1 + @) (hvsop) g — 28 €,p3(hny0) g + X3 = phiis.

Therefore,

(1 + @) (hvso,p).p — 2a[(hn10) 2 — (hno) 11+ X3 = phiis.
Substituting (28) into (8), we get

e(h1y0,) .0 + (4 B)(hnao,p) g + (v — BY(h1g0.a) p + Eajk X jko + XS = Thiigo,

Substituting (29) into (8), we obtain

v+ B)(hn30.).5 + €37k X jko + x5 = Thiizo.
Since, by virtue of (25)-(27),

€1k X jko = €123 X230 + €132 X320 = X230 — X320 = 20hv30,2 — 4ahnio,

€2jk Xjko = €213 X130 + €231 X310 = — X130 + X310
= —2ahv3g,1 — 4ahny,
€3k Xjro = €312 X120 + €321 X210 = X120 — X210
= (u+a)hva,1 + (u — a)hvip + 2ah €321 N30
— (1 +a)hvig2 — (u — @)hvy,1 — 2ah €312 130
= 2ah(v20,1 — v10,2) — 4ahn3p,

from (32), (33) we get

a=1,2;

W+ B)hmop).g + ehnyo,).1 + v — B)(hnpo1).p + 2&hvo 2 — 4&hnio + xp = Zhijo,
v+ B) (o p) g + e(hnyo) 2 + (v — B)(hngoy), g — 26hvso,1 — 4@k + xy = Thiio,

v+ B)(hm3o,p). g + 2ah(va0,1 — vi0,2) — 4dhnzo + x5 = Thiis.

3. Analysis of the constructed system

a=1,2.

(30)

(€19}

(32)

(33)

(34)
(35)
(36)

System (30), (31), (34)—(36) splits into two independent systems (30), (36) and (31), (34), (35) with respect to v40,

o =1, 2, n3o and v, N0, @ = 1, 2, correspondingly.

If h(x1, x2) > 0 on o, in the static case the system (30), (31), (34)—(36) becomes elliptic and for existence and
uniqueness theorems of the Dirichlet problem general results (see e.g. [6,7,4] and the references therein) can be

applied.

Let us consider prismatic shells with a cusped edge wyg C dw, where the thickness 2/ (x1, x2) vanishes:

wo = {(x1,x2) € 0w : 2h(x1, x2) = 0}.
Evidently, wy is a closed set.
Dirichlet Problem. Find a solution w;p € C%(w) N C(w),i = 1,6
(w10, w20, W30, W40, W50, We0) = (V10, V20, V305 710, 11205 130)
of the governing system (30), (31), (34)—(36) in w, satisfying the BCs
wio(x1, x2) = @i (x1, x2),  (x1,x2) € do, i = 1,6,

where ¢;, i = 1, 6, are given continuous on dw functions.
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Keldysh Problem. Find a bounded solution w;o € C%(w) N C(@\wo), i = 1, 6, of the governing system (30), (31),
(34)-(36) in w, satisfying the BCs

wio(x1, X2) = @i (x1, X2), (x1,x2) € dw\wp, i = 1,6,

where @;, i = 1,6, are given continuous on (dw)\wq functions.
The following theorem is true [8] (compare with [9], where m| = 0).

Theorem 2. If the coefficients ay, @ = 1, 2, and c of the equation
X5 U, qq g (X1, XU, +c(x1, x2)u =0, ¢ <0, mg =const >0, a =1,2,

are analytic in @ bounded by a sufficiently smooth arc (dw\wo) lying in the half-plane x» > 0 and by a segment w of
the x1-axis, then )
(1) if either my < 1, ormy > 1, ax(x1, x2) < )6'2"2_1 in Is for some § = const > 0, where

Is ={(x1,x2) €ew : 0 < xp <6},
the Dirichlet problem is correct;

@{1) if my > 1, ax(x1, x2) > x'2"2_1 in Is and ay(x1, x2) = 0(xg”), x2 — 04 (O is the Landau symbol), the
Keldysh problem is correct.

Remark 3. If 1 < m» < 2, az(x, 0) <0, the Dirichlet problem is correct.

Remark 4. Using the method applied in [10] (see pages 58, 68—74), it is not difficult to verify that the theorem is also
true for Holder continuous ¢ and ay, o = 1, 2, on @, provided:

(1) limy, o, x;_mzag(xl, x2) = ag = const < 1 for (x1,0) € wg when 0 < my < 1;
(i) if az(x?, 0) = 0 for a fixed (x?, 0) € wp when 1 < my < 2, then there exists such a § = const > 0 that
ar(xV, x2) = ay(x), x2)x; with bounded G, (x}, x2) for 0 < x, < 8.

For the sake of transparency of revealing the peculiarities of well-posedness of non-classical, in general, BCs let
us consider the case

h = h(x2); nio = nio(x2,1), n20 = n20(x2, 1), v30 = v30(x2, 1), 37
xo €[0,L], L = const.

From (31) we have

(1 + &) (hv3o2) 2 — 26 (hn10) 2 + X3 = phiizo(xa, 1). (38)
From (34) we get
v+ B)(hn10,2) 2 + 26hvsg 2 — 4&hno + x{ = Thijo. (39)

From (35) we obtain

W+ B)(hnpo2) 2 + e(hnao2) 2 + (v — BY(hnao2) 2 — 4&hnao + x5 = Thiio,

whence,

(v + &) (hmo2) 2 — 4ahmo + x9 = Thijy. (40)

In the static case, determining hv3p 2 from (39) and substituting into (38), we get

(w0 +h)

o (hn1o,2),22 + 2(u + @) (hnio) 2

- M+a
—2a(hnio),2 — 7)(?’2 +Xx9=0,
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i.e.,

R+ +p) pta
L oo 2,22 + 2atmio) 2 = 2, + X =0 @n

From (41) after integration we find
4au

——————=hno
(n+a)(v+p)

(hn10,2),2 —

1 0 2a 2 0
=X{ — — = X3(t)dt +c; =0, c¢1 = const. 42)
v+p (m+a)(v+p) I

Whence we derive
+ h,z 46[,bL
10,22 + —N102 — ——————=-110
h (n+a)v+p)

26 x2
+ _p D — + -1 / XY(v)dt +eh~! =0. (43)
v+ B (m+a)v+p) x9

2

From (40) we have

Qv + &) (hnao.2) 2 — 4&hnao + x3 = 0. (44)

So, under assumptions (37) for 519, 1720, v30, according to Remark 4, from (43) (i.e., (42)), (44) and (38) it follows
that if

h(xp) = hox'zc, x2 € [0, L], hg,k = const >0, L = const, 45)

the Dirichlet type problem is well-posed when k < 1, i.e., fOL h=Y(t)dt < +o0, the Keldysh type problem is well-

posed when k > 1, i.e., fOL L (H)dt = +o0.
Let now

h = h(xy), vio = vio(x2, 1), V2o = v20(X2, 1), 130 = n30(x2, 1), (46)
x2 €[0,L], L = const.

For o = 1 from (30) we have

(1 + &) (hvio2) 2 + 26 (hn30) 2 + XY = phijo. 47
For o = 2 from (30) we have

(1 + @) (hvao2) 2 + A(hvao2) 2 + (1 — @) (hvao2) 2 + XI = phin,

i.e.,

(h +21) (hva 2) 2 + X3 = phii. (48)
From (36) we have

v+ B)(hn30.2) 2 — 2&hvio.2 — 4dhnso + x5 = Thijso. 49)

In the static case from (49) we get

v+ B 1
hvio 2 = —==(hn30.2) .2 — 2hm30 + == 13- (50)
2a 2a
Substituting (50) into (47) for the static case, we obtain
(L@ +h) & o

(n + 0
h —2uh —_— X7 =0.
% (hn30,2),22 — 21 (hn3o) 2 + 5 X2t X
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Therefore, after integration we find

4ua
h R —
(hn30,2) 2 PEE 130
0 20 /” 0 0
~ + - X dt +c¢; =0, e 10, L[. 51)
v—i—,3X3 TR RL L(D)dt + 2 x5 (

So, in the case (46), according to Remark 4, from (47), (48), (51) we arrive at the same (see the previous case (37))
result for vy0, @ = 1, 2, 03¢ in the sense of setting BCs.

Note, that cusped edge does not affect on setting initial conditions (ICs), and they remain classical, since on the
line t = 0 Egs. (30), (31), (34)—(36) do not degenerate.

Let us consider a particular static case, when

vio =0, no#0, i=123.

It means that points of the shell under consideration do not displace, while they possess microrotations. As it follows
from (30), (31), such a state is realizable only if

Xg = 2« €3aﬁ<hﬂ30)’ﬂs a=1,2,

Xg = 2&[(h7710),2 —(hn20),1 ]

(i.e., applied surface forces and volume forces should be chosen appropriately). In this case, from (34), (35), (36) it
follows that the governing equations have the following form

w+B) (hmo,ﬂ)»ﬂ +e (hnyo,;/),l +(v - ) <h77/30,1>»ﬁ —4a@hnio + x) =0, (52)
v+ B (nz0.5).p ¢ (o )2+ = B (hnpo2) s ~4himao + 1§ =0, (53)
v+ B)(hn0,p) 5 —43hnz0 + x§ = 0. (54)

If the thickness 24 has the form (45) and w is adjacent to the x;-axis, then the cusped edge wy is a segment of the
x1-axis, where Eq. (54) has the order degeneration and Theorem 2 can be applied. Namely, according to Remark 4 for
k < 1 the Dirichlet and for k > 1 the Keldysh problems are well-posed.

If at the boundary couple stress vector should be prescribed, then at the cusped edge, by virtue of (28), (29), it leads
to the weighted (with the weight #) Neuman type BC with respect to the microrotations.

For investigation of the system (52), (53) the approach developed in [11,12] can be used. The results concerning
peculiarities of setting BCs will be similar to the results for Eq. (54).

4. Conclusion

1. Investigation of BVPs (static problems) and IBVPs (dynamical problems) for micropolar elastic cusped (tapered)
prismatic shells leads to study of BVPs and IBVPs for the corresponding elliptic and hyperbolic PDEs and systems of
PDEs with the order degeneration on a part corresponding to the cusped edge. Therefore, problems under consideration
are non-classical, in general.

2. If at boundary displacements and microrotations should be prescribed, then in certain cases the cusped edge
should be freed from BCs at all.

3. If at boundary the traction and couple stress vector should be prescribed, then at the cusped edge it leads
to the weighted Neuman problems with respect to the displacements and microrotations. The displacements and
microrotations are unbounded, in general, in a neighbourhood of the cusped edge.

4. The peculiarities of setting BCs at cusped edges for the displacements and microrotations are exactly the same.

5. Presence of cusped edges does not affect on setting ICs; ICs remain classical.
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1. Statement of the problem

In a plane of independent variables x and r we consider the wave equation with integral nonlinearity of the type

B@)
Lyu = uy —uyx + Xg<x, t, u/ u(x, t)dx> = f(x,1), (1.1
a(t)
where 1 # 0 is the given real constant; g, o, 8 and f are the given and u is an unknown real functions of their

arguments. ~ ~ -

By Dr = {(x,1) € R? . —kyt < x < k1t,0 <t < T;0 <k; = const < 1,i = 1,2} we denote a
triangular domain lying inside of a characteristic angle A = {(x,1) € R>:t > |x|} and bounded by the segments
)7],7“ x =kit,0<¢ = T, V.1 tx = —kyt,0 <t <Tandyr :t =T,—krT <x <k T.ForT = +o0,
Dy = {(x,1) € R%: —kyt <x <kit,0 <1t < +o0} (Fig. 1.1).

For Eq. (1.1), let us consider the second Darboux problem on finding in the domain D7 a solution u(x, t) of the
above equation by the boundary conditions (see e.g., [1, p. 107]; [2, p. 228])

uly, =0, i=1,2. (1.2)
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Below, when investigating problem (1.1), (1.2) it will be assumed that
kot <alt) <B@t) <kit, 0<t < oo. (1.3)

For linear hyperbolic equations of second order with one spatial variable, a great number of works were devoted
to the questions of the well-posedness of the Darboux problem (see, e.g., [2,3] and references therein). As it turned
out, the presence of a weak nonlinearity in the equation affects the correctness of formulation even in the case of the
first Darboux problem (see, e.g., [4-10]). Note that hyperbolic equations with nonlocal nonlinearities of type (1.1)
have been considered in many works (see, e.g., [11-14] and references therein). In the present work it is shown that
under definite conditions on the growth of nonlinear function g = g(x, t, s1, s2) with respect to the variables s, 52
the second Darboux problem (1.1), (1.2) is globally solvable.

Definition 1.1. Let o, 8 € C([0,T]), g € C(Dr x R?), f € C(Dr). The function u_is said to be a strong
generalized solution of problem (1.1), (1.2) of the class C in the domain D7 if u € C(D7) and there exists a
sequence of functions u, € 8‘ 2(57, I't) such that u, — u and L, u,, — f in the space C(Dy), as n — oo, where

C?(Dr,I't) ={ve C*(Dy):vlp, =0}, I'r =P 1 U r.

Remark 1.1. Note that two different approximations with given properties define the same function in Definition 1.1.

Obviously, the classical solution of problem (1.1), (1.2) from the space E‘ 2(Dr, I't) is a strong generalized solution
of that problem of the class C in the domain Dy . In its turn, if a strong generalized solution of problem (1.1), (1.2)
of the class C in the domain D7 belongs to the space C>(Dr), then it will be a classical solution of that problem, as
well.

Definition 1.2. Let , 8 € C([0, 00)), g € C(Doo x R?), f € C(Doso). We say that problem (1.1), (1.2) is globally
solvable in the class C, if for any finite 7 > 0, this problem has a strong generalized solution of the class C in the
domain Dr.

2. An a priori estimate of solution of problem (1.1), (1.2)
Let us consider the following condition imposed on the function g:
|g(x, 1,81, sz)| <a—+blsi|+eclsal, (x,t,51,5) € Dr x R%, 2.1
where a, b, ¢ = const > 0.

Lemma 2.1. Let the condition (2.1) be fulfilled. Then for a strong generalized solution of problem (1.1), (1.2) of the
class C in the domain D the following a priori estimate

H“HC(ET) =c HfHC(ET) to (2.2)

with nonnegative constants c;, i = 1, 2, independent of u and f, is valid.
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Proof. Let u be a strong generalized solution of problem (1.1), (1.2) of the class C in the domain D7. Then by virtue

o J—
of Definition 1.1, there exists a sequence of functions u, € C 2(DT, I'r) such that

nlggo ””" - “”c@T) =0, nlgf;o HLK Un — f||c<5r) =0. 23)
Denote
fo = L tn. 2.4)

Multiplying both parts of equality (2.4) by u,, and integrating with respect to the domain D; = {(x,?) € Dt :
t <1},0 <1 <T,we obtain

1 B()
—/ (uﬁ;), dx dt — / UpxxUns dx dt + )»f g(x, t, Uy, / uy(x, t)dx)um dx dt = / fnne dx dt.
2 Jp, D, . alt) D

Assume w; = Do N {t = 7},0 < t < T. Then taking into account that u,| ry = 0, the integration by parts of the
left-hand side of the last equality yields

1
2/ fantnrdxdt = /; —[(unx Vr — Uyt vx)2 + uil(v,2 — vf)]ds
D, T

Vr

B
+ / (uﬁx + u%t)dx + 2)»/ g(x, t, Up, / u,(x, t)dx)um dx dt, 2.5)
wr D-[ C((l)

where v := (vy, v;) is the unit vector of the outer normal to 0 D;, and [ .= I'r N{t < t}.
Taking into account that v, % — vy % is the inner differential operator on I'r and u, |, = 0, we have

(Unx Ve — Uny Vx)|[vr =0. (2.6)
Since Dy : —zgt <x< Elt, t < t,1it1is easy to see that
(Vz2 — v)%)‘pr <0, ”f’]} < 0. 2.7

Bearing in mind (2.6) and (2.7), from (2.5) we obtain

B(t)

wy (1) = (uﬁx + u%t)dx < 2/ fnunedx dt — 2)»/ g(x, t, Uy, / un(x, t)dx)um dxdt. (2.8)
wr D: D, o

()

>|”nl|
2
1 2
> + Eum‘
3

2,322, 3 of [PV 2o 2
< 54 +§b u"+§C " up(x, t)dx +§M"" (2.9)

In view of (2.1), we have

B(®)
’g(x, t, un,/ u, (x, t)dx>um
a(t)

B()
/ uy(x, t)dx
a(t)

B(®)
/ Uy (x, t)dx
a(t)

< <a+b|un| +c
1

A
()

(a+b|un| +c

If (x, 1) € Dr, then owing to (1.3), u,,| 1, = 0 and Schwartz inequality, we have

X
= ‘/N Uny (s, t)ds
—kot

(fi 12a's>2<fx~ uﬁx(s,t)ds>2 5«/5(/)1 uﬁx(s,t)ds>2, (2.10)
—kot —kot —kot

B(@) 2 B(@) B() B()
(/ u,,(x,t)dx> 5/ 12dx/ u?(x, t)dx < 2:/ u?(x, t)dx. (2.11)
a(t) a(t) ao(t) a(t)

X

un(_EZt,t)“r‘/N iy (s, 1)ds
—kot

|un (x, 1)

IA
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It follows from (2.8), (2.10) and (2.11) that

B®) B(®) x
/ u? (x, nydx| < Zt/ |:2t/~ uﬁx(s,t)ds]dx
o Ol(t) —kzt

)
klt klt
< (2;)2f dx/ 2 (s.0)ds =43k + ko) | uldx < 8:3/ W2, +u?)dx = 8w, (1),
wy wy

kot kzt
T T
dxdt:/ dt/ dng dt/ 8 3w, (t)dx
0 Wy 0 oy

whence we get
T T
=/ 8 13w, (1) mes w,;dt < 161'4/ w, (t)dt. (2.12)

2 2

B()
f n (&, 1)dE
a(t)

B()
/ / (&, 1)dE
D, o
0 0

()
From (2.9) and (2.12), we now obtain

O 3 5 35 2
/ g<x,t,un,/ u,,(x,t)dx)umdxdt < —-a“mesD;+=b / u,dxdt
D, a(t) 2 2 D,

+ (2402T4 + %) /0 wi(t)dt. (2.13)

Further, in view of (2.10), we have

T T X
/ uldx dt :/ dt/ u? (x, 1)dx 5/ dt/ <2t/~ u,%x(s,t)ds)dx
D, 0 Wy 0 o)) —kpt
T th ;lt
5/ dt/ <2t/~ (s, t)ds)dx < mesw,(Zt/~ uix(s,t)ds>dt
; kot kot
klt
<412 / dt/ ul (s, t)ds = 412 / dt/ u? dx
kot wy

< 4r2/ dr | W, +u?)dx = 4#/ Wy (1)dt. (2.14)
0 wy 0

Taking into account (2.13), (2.14) and the fact that mes D, < 2 < T2, 2 fatbnr < uﬁ, + fnz, as well as

T
[ uﬁ,dxdtg/ w, (1)dt,
D, 0

from (2.8) we get
T T T T
wy(7) < |A|<3a2T2~|—12b2T2/ w,,(t)dt+48€2T4/ w,,(t)dt+/ wn(t)dt> +/ wy (1)dt
0 0 0 0
T
+ 510, = [|A|(12b2T2+48c T + 1)+1]/ wy ()dt + 3|A|a*T?
0

+ “f"HLz(DT)’ 0<z=<T.

Hence according to the Gronwall’s lemma, it follows that
w, (1) < <3|A|a2T2 + | fu H;(DT)) exp(T[|,\|(12b2T2 48T +1) + 1]) 0O<t<T. (2.15)

If (x, 1) € D, then owing to (2.8), (2.10) and (2.15), we have

X '];|t
(1) < 2;/~ ul (s, ds < 2T/~ (2, +u2)dx = 2T w, (1)
k

—Kat —kot

< 2T (BT + | ful ], p,) exp(T[ 121126772 + 48T+ 1) 4 1]).
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This implies that

lunll e, = ctlful e, + 2 (2.16)
where
¢ = V2T exp(g[|k|(12b2T2 +482TH 4 1) + 1])

T 2.17)
¢y = aT\J6T || exp<5[|A|(12b2T2 48T 4 1) + 1])

By virtue of (2.3), passing in inequality (2.16) to the limit, as n — 0o, we obtain the estimate (2.2) which proves
Lemma2.1. O

Remark 2.1. If in inequality (2.1) the number a = 0, then in the a priori estimate (2.2) the value ¢, = 0. In this case
estimate (2.2) takes the form

”“HC(BT) =cq ”fHC(ET)’
hence from f = 0 it follows that u = 0, which in a linear case implies the uniqueness of a solution of problem (1.1),
1.2).

3. Equivalent reduction of problem (1.1), (1.2) to a nonlinear integral equation of Volterra type

In new independent variables £ = %(t +x),n = %(r — x) the domain D7 will go over to a triangular domain

Gt with vertices at the points 0 (0, 0), O (% T, % T), QZ(% T, # T) of the plane of variables &, n, and
problem (1.1), (1.2) will go over to the problem

Liv=ve, +2Kv=f 0. (1) eGr, 3.15)
o, ;=0 wr=00; i=12, (3.21)

with respect to a new unknown function v(€, 1) := u(€ — 1, & +n); f(&. 1) = f(E —n, & +n).
Here, the operator K acts by the formula

BE+n)
(K U)(%', 77) = g(E =1, g + n,v, / v(sv T])d&' - U(g, ﬂ)dﬁ>, (33)

E+n)
yirin=ké 0<E<g:=2"0+k)T,

_ (3.4)
yr i€ =hkmn, 0<n<mny=2""0+k)T,
1 —k; .
0<k = -~ <1, i=1,2. 3.5)
1+ k;

Analogously to Definition 1.1, we introduce the notion of a strong generalized solution v of problem (3.1;), (3.2,) of
the class C in the domain G 7.

If Py(¢,n) € G, we denote by P; My PyNy a rectangle, characteristic with respect to Eq. (3.1,) whose vertices
Ny and M, lie, respectively, on the segments y; 7 and y» 7, that is, by virtue of (3.4): Ny := (&, k1§), Mo := (kan, n),
Py == (kan, k1&). Since P; € Gr, we construct analogously the characteristic rectangle P, M| P{ N1 whose vertices
N and M, lie, respectively, on the segments y1 7 and y» 7. Continuing this process, we obtain the characteristic
rectangle P; 1 M; P; N; for which N; € y1 7, M; € y2, 7, and N; := (&, k1&), M; := (kani, i), Pir1 = (kani, k1&;)
if Pl' = (éji, 17,'), i>0 (Flg 31)

It is not difficult to see that

Poy = ((kik2)"€, (kik2)"n),  Pay1 = ((kik2)"kon, (kik2)"ki), n=0,1,2,...,
Moy = ((kik2)"kan, (kik2)"n),  Mons1 = ((kik2)" &, (kik2)"ki§), n=0,1,2,..., (3.6)
Now = ((kik2)"&, (kik2)"k1§),  Nowg1 = ((kik2)"kan, (kik2)" '), n=0,1,2,....
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n
N o,
7,
M,/ R=(n)
B
| I
| I
| I
| I
i i
M1 ________ Lfl_____ I 7 Ql
M,/ P __ | N, LT,
M3 __IEI Nl :
— 1
o N3 é‘:o é:
Fig. 3.1.

Consider first a linear case, i.e., when in problem (3.1,), (3.2,) the parameter A = 0. If v is a strong generalized
solution of problem (3.1p), (3.2¢) of the class C in the domain Gr, then considering the function v as a solution of
the Goursat problem for equation (3.1¢), in the rectangle P; 1 M; P; N; with data on characteristic segments P;4N;
and P;4+1M;, we have (see, e.g., [15, p. 173]),

v(P) =v(M;) +v(N;) — v(Piq1) +/ fdgdny, i=01,....
Pi 1 M; P N;

Thus, by virtue of equality (3.2p), it follows that

W&, 1) = v(Po) = v(Mo) + v(No) — v(Py) + f Fag dny
Py My PyNy

——wen+ [ Faean
P1MoPyNo

= —u(M;) — v(Ny) + v(P2) —f fdg dn +/ fdg dm
PyM| PN, Py MyPyNy
= u(Py) — / fdg dn
P,M PN,
+/ fdgrdn == (=1)"v(Py)
Py MyPyNg
n—1
+ > (=1 / fdgdn, (§,7) €Gr. (3.7)
i=0 Pi11 M; P; N;

Since the point P, from (3.7) tends to the point O (0, 0), as n — oo, by (3.2¢), we have lim,_, o, v(P,) = 0. Hence,
passing in equality (3.7) to the limit, as n — oo, for a strong generalized solution v of problem (3.1¢), (3.2¢) of the
class C in the domain Gr, we obtain the following integral representation:

vE ) =Y (=1 /P Fdgidn. (.0 e Gr. (3.8)
i=0 i

+1M; P; N;
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Remark 3.1. Since f~ € C(Gr) and there take place inequalities (3.5), and moreover, owing to (3.6),

mes Py M; PiN; = (kik2)' (€ — kan)(n — k1£), 3.9)

the series in the right-hand side of equality (3.8) is uniformly and absolutely convergent.

Remark 3.2. From the above reasoning it follows that for any f € C(Gr), linear problem (3.1p), (3.29) has a unique
strong generalized solution v of the class C in the domain G7 which is representable in the form of uniformly and
absolutely converging series (3.8).

Introduce into consideration the operator Zg L. C(Gr) — C(Gr) acting by the formula

L' N = Z( 1y / Fdgidn. (.)€ Gr. (3.10)

P M; PN

Remark 3.3. According to (3.10) and Remark 3.2, a unique strong generahzed solution v of problem (3.19), (3.2¢) of
the class C in the domain G is representable in the form v = L f and owing to (3.5), (3.9), we have the estimate

)| < fldgrdm < &+ 02| fll - 5 (ko)
v, )| <,.Z/1),+1M.piw,. g1 an < &40 Tl Ytk

_ 2@+ ) L+E

1 —kik “ HC(ET) = 1 — kiky T2||f||C(ET)’ k= max{’]zla;ﬁ,

whence in its turn it follows that

14 k2 -

1 E—
|1Zg le@ryscin = 1 — kiky

3.11)

Lemma 3.1. The function v € C(Gr) is a strong generalized solution of problem (3.1;), (3.2;) of the class C in
the domain G, if and only if this function is a continuous solution of the following nonlinear Volterra type integral
equation

v(E, ) + ALy 'K v)E, ) =Ly HE n, & neGr. (3.12)

Proof. Indeed, let v € C(Gr) be a solution of Eq. (3.12). Since f e C (Gr), and the space C2(GT) is dense
in C(GT) (see, e.g., [16, p. 37]), there exists a sequence of functions f,, € C2(Gr) such that fn — f in the
space C(Gr), as n — oo. Analogously, since v € C(Gp), there ex1sts a sequence of functlons wy, € CX(Gr)
such that w, — v in the space C(GT) as n — 00. Assume v, = —AL Kwn + L fn, n = 1,2,.... Taking

into account (3.5), (3.6), (3.9) and (3.10), it is easy to see that v, € C2(GT) and ”n|y, =0,i =1, 2 On the
one hand, by virtue of estimate (3.1,) and equality (3.12), we have v,, — —AL 'Kv + L f v in the space
C(Gr),asn — o0, ie., v, — vin C(Gr), asn — oo. On the other hand Lovn = —AKwn + f,,, but since
hmn_)oo ||vn v||C(G )= =0,1lim;_ ||w,, v||C(G ) = = 0and lim,,_, ||f,, f||C(G )= = 0, in view of (2.3) we have
L;\vn = Lov,, +AKv, = —AKw, + f,, +AKv, = —A(Kw, — Kv) + A(Kv, — Kv) + fn — f in the space C(Gr),
as n — oo. Thus, the function v € C(Gr) is a strong generalized solution of problem (3.13;), (3.25) of the class C in
the domain G7. The converse is obvious. [

4. The case of global solvability of problem (1.1), (1.2) in the class of continuous functions

Lemma 4.1. The operator Za ! defined by formula (3.10) is the linear continuous operator acting from the space
C(Gr) to the space Cc'(Gr).
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Proof. To prove the lemma, we first show that for f e C(Gr), the s_eries in the right-hand side of (3.10) differentiated
formally with respect to £ and to 1 converges uniformly on the set G7. Indeed, as it can be easily verified, we have

o0

d ~ ~ ~
(— 1)’/ d& dn1:| = [(klkz)n/ dn; +(k1k2)"+1/ dn
9§ I:Z P11 M; P; N; / Z Nop Pop / PouyoMopyy /

n=0

— (k)" k1 f 7 dsl}, @.1)
M2n+1 NZn

o0

[Z( v [ Fag, dm} - Z[(klkz)n | Fas s+ daer [ Fag,
Pi11 M; P;N; M2y Py Prp2Nopy

n=0

- (klkz)”k2/

f dm]- 4.2)
N2n+1M2n
By virtue of (3.6), the equalities
[Nop Pop| = (kik2)" (n — k1&), | PansaMopi1| = (kik2)"k1(§€ — kan),  |Mopy1Naw| = (kik2)" (1 — k1ko)E,
|Mon Pop| = (k1k2)" (6 — k2n),  |Pang2aNong1| = (k1k2)"ka(n — k1), |Nopy1Ma,| = (kik2)" (1 — kik2)n,

hold, hence with regard for (3.5), it follows that the series (4.1) and (4.2) converge uniformly and absolutely, and we
have the estimate

wax{ e @ Dy |33 ' Do} = Tt T e

Thus by virtue of 3.1 and the fact that ||v]c1 = max{[lvllc, llvellc, llvylic}, we obtain the assertion of
Lemma4.1. [

I~lemark il. Since Ee space C L(Gr) is compactly embedded into C (Gr) (see, e.g., [17, p. 135]), the operator
Lal :C(Gt) — C(Gr) inview of (3.1;) and Lemma 4.1 is linear and compact one.

We rewrite Eq. (3.12) in the form
v=Av:= Z_l(—)»Kv—l—fN), 4.3)

where the operator A : C (Gr) — C(Gr) is continuous and compact, since the nonlinear operator K:C (GT) —
C(Gp), acting by formula (3.3), is bounded and continuous, whereas the linear operator L, : C (Gr) = C(Gr)
is, according to Remark 4.1, compact. At the same time, by Lemmas 2.1 and 3.1, and by equahtles (2.17), for
an arbitrary parameter t € [0, 1] and for any solution v € C(Gr) of equation v = tAuv, the a priori estimate
||v||C(5T) <cilf ”C(Er) + ¢ with the same nonnegative constants ¢; and ¢; as in (2.1), not depending on v, T and

f, is valid. Therefore, by the Leray—Schauger’s theorem (see, e.g., [18, p. 375]), Eq. (4.3) under the condition of
Lemma 2.1 has at least one solution v € C(G7). Thus, owing to Lemma 3.1, we have proved the following.

Theorem 4.1. Let o, f € C([0,T]), g € C(Dr x R?), f € C(Dr) and condition (2.1) be fulfilled. Then
problem (1.1), (1.2) has at least one strong generalized solution of the class C in the domain Dt in the sense
of Definition 1.1.

Corollary 4.1. Let o, B € C([0,0]), g € C(Ds x R?), f € C(Dyo) and condition (2.1) for (x,1) € Dy be
fulfilled. Then problem (1.1), (1.2) is globally solvable in the class C in the sense of Definition 1.2.

5. The smoothness and uniqueness of a solution of problem (1.1), (1.2). The existence of a global solution in
D

From equalities (3.12), (4.1), (4.2), by Lemmas 3.1 and 4.1 we immediately have

Lemma 5.1. Let u be a strong generalized solution of problem (1.1), (1.2) of the class C in the domain Dt in the
sense of Definition 1.1. Then if a, B € C'([0,T)), g € C'(D7 x R*) and f € C' (D7), then u € C*(Dry).
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Lemma 5.2. For g € C LDy x R?), problem (1.1), (1.2) fails to have more than one strong generalized solution of
the class C in the domain Dr.
Proof. Indeed, assume that problem (1.1), (1.2) has two possible different strong generalized solutions u' and u? of

the class C in the domain Dr. By Definition 1.1, there exists a sequence of functions uil € CO‘ 2(BT, I'r),i =1,2,
such that

. i i _ : i — P —
Jim [u, —u'| o5, =0, lim L, =[5, =0 i=12 G.1)
Assume v, = u% — u,ﬁ. It can be easily seen that the function v, € E‘ 2(57, I'r) is a classical solution of the
problem
| 5 B(@)
Lowy, +Ag, vn +Agnf vpdx = fy, 5.2)
a(t)
vl = 0. (53)
Here,
1 ! 1 2 1 O 1
& = / 8s |:x, tou, +s(u, —u,), undxi|ds,
0 6 (5.4)

[38)

1 5 B() : B@) ) :
n = / 85y |:)C, L, Ups / undx + S/ (un - un)dx:|ds’
0 a(t) a(t)

fo=Lyu>—Ljul, (5.5)

where we have used the following obvious equality
1
@(x2, y2) — o(x1, y1) = (x2 — xl)/o ox[x1 + 502 — x1), y1]ds

1
+ (2 — )’1)/0 oy[x2. y1 + 502 — y1)]ds

for the function ¢ (x, y).
Assume

A= {(x,t,s1,s2) € Dy xR?: (x,1) € D, Is1] < ¢ ||f||c(57) +c2, 2] < 2TC1(||f”C(ET) +cz)}

and

B := max{| g, ||C(K)’ |&s, ||C(Z)}' (5.6)

Taking into account the a priori estimate (2.2), for the functions u,11 and ufl, with regard for (5.4)—(5.6), we have

| ) B(@) B@)
g Un + &, / v,dx / vdx ) 5.7
a(t) a(t)

Now, by virtue of (5.7), Lemma 2.1 and Remark 2.1 applied to the case when in inequality (2.1)a =0,b = B,c = B
for the solution v, of problem (5.2), (5.3) we have the following estimate:

= B(|Un| +

T
[vn HC(BT) <2T exp(E[IM(lz B?T* +48 B> T* +1) + 1]) I £ ”C(Br)‘ (5.8)

Since owing to (5.1),

oo =l = Jim ol e,y Jim | olleqs,) =0,
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therefore passing in estimate (5.8) to the limit, as n — oo, we obtain
“”2 - ||C(5T) =0,

i.e., u; = up, which contradicts our assumption. Thus Lemma 5.2 is proved. O

Theorem 5.1. Let o, B € CY([0,+0)), ¢ € C'(Ds x R?) and condition (2.1) be fulfilled. Then for any
f € CY (Do), problem (1.1), (1.2) has the unique global classical solution u € E‘ 2(Doo, I'so) in the domain Doo.

Proof. If f € C!'(Dy) and condition (2.1) is fulfilled, then according to Theorem 4.1 and Lemmas 5.1 and 5.2, in

the domain D7 for T = n there exists the unique classical solution u € ((i‘ 2(D,, I';) of problem (1.1), (1.2). Since
un+1 is likewise a classical solution of problem (1.1), (1.2) in the domain D,, by Lemma 5.2, we have u,11|p, = un.
Therefore, the function u# constructed in the domain Dy, by the rule u(x,t) = u,(x,t) forn = [¢] + 1, where [¢]
is integer part of the number ¢, and (x, t) € Dy, will be the unique classical solution of problem (1.1), (1.2) in the

domain D4, of the class E‘ 2(Doo, I'~o). Thus Theorem 5.1 is proved. [
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Abstract

Initial-boundary value problem with mixed boundary conditions for one nonlinear parabolic integro-differential equation is
considered. The model is based on Maxwell system describing the process of the penetration of a electromagnetic field into a
substance. Unique solvability and asymptotic behavior of solution are fixed. Main attention is paid to the convergence of the finite
difference scheme. More wide cases of nonlinearity that already were studied are investigated.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

MSC: 65N06; 45K05; 35K55

Keywords: Nonlinear parabolic integro-differential equation; Initial-boundary value problem; Mixed boundary conditions; Finite difference
scheme; Convergence

1. Introduction

Integro-differential equations of parabolic type arise in the study of various problems (see, for example, [1-5]
and references therein). One such model is obtained at mathematical modeling of processes of electromagnetic field
penetration in the substance. It is shown that in the quasi-stationary approximation the corresponding system of
Maxwell equations [6] can be rewritten in the following form [7]:

oH ! 2
— = —rot |a |rotH|"dt | rotH |, (1.1)
at 0

where H = (H1, H»>, H3) is a vector of the magnetic field, function a = a(S) is defined for S € [0, 00).
Note that integro-differential models of (1.1) type are complex and still yields to the investigation only for special
cases (see, for example, [3,7-20] and references therein).
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Study of the models of type (1.1) has begun in the work [7]. In particular, for the case a(S) = 1 + S the theorems
of existence of solution of the first boundary value problem for scalar and one-dimensional space case and uniqueness
for more general cases are proved in this work. One-dimensional scalar variant for the case a(S) = (1 + S)?,
0 < p < 1is studied in [9]. Investigations for multi-dimensional space cases at first are carried out in the work [10].
Multidimensional space cases are also discussed in the following works [14,18].

Asymptotic behavior as t — oo of solutions of initial-boundary value problems for (1.1) type models is studied
in the works [3,11,14-16] and in a number of other works as well. In these works main attentions, are paid to one-
dimensional analogs.

Interest to above-mentioned integro-differential model is more and more arising and initial-boundary value
problems with different kinds of boundary and initial conditions are considered. Particular attention should be paid
to construction of numerical solutions and to their importance for integro-differential models. Finite element analogs
and Galerkin method algorithm as well as settling of semi-discrete and finite difference schemes for (1.1) type one-
dimensional integro-differential models are studied in [12,16,20-22] and in the other works as well (see [3] and
references therein).

Our main aim is to study finite difference scheme for numerical solution of initial-boundary value problem with
mixed boundary conditions for the one-component and one-dimensional analog of (1.1) system. Attention is paid to
the investigation of more wide cases of nonlinearity than already were studied.

This article is organized as follows. In Section 2 the formulation of the problem and unique solvability and
asymptotic behavior of solution are fixed. Main attention is paid to construction and investigation of finite difference
scheme in Section 3. We conclude the paper with some discussions in Section 4.

2. Formulation of the problem. Unique solvability and asymptotic behavior of solution

If the magnetic field has the form H = (0,0, U), U = U (x, t), then from (1.1) we obtain the following nonlinear
integro-differential equation

oU 0 oU
— = — S)— 1, 2.1
ot 3x|:a()8xi| @D
where
t U\
S(x,t) = f (—) dr. 2.2)
0 dx
In the domain [0, 1] x [0, co) let us consider the following initial-boundary value problem for (2.1), (2.2):
oU (x,t
vo.n =290 g 2.3)
dx x=1
U(x,0) = Up(x), (2.4)

where Uy is a given function.

The study of unique solvability and long-time behavior of solution of the problem (2.1)—(2.4) is actual.

The following statement [13] shows the exponential stabilization of the solution of problem (2.1)—(2.4) in the norm
of the space CI(O, 1).

Theorem 2.1. If a(S) = (1+ $)?,0 < p < L and Uy € H3(0, 1), Up(0) = 2o | =0, then for the solution of
x=
problem (2.1)-(2.4) the following estimates hold as t — oo:

‘BU(x,t) t) '8U(x,t) <Cexp(—£>
9 — 2 9

<C ——
ax | =P < 2 ot

Using the compactness method, a modified version of the Galerkin method [5,23] the unique solvability can be
proven.

uniformly in x on [0, 1].
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Let us note that same results are true for problem with first type homogeneous conditions on whole boundary (see,
for example, [3,14] and references therein).

3. Finite difference scheme

In [0, 1] x [0, T'] let us consider again problem (2.1)—(2.4) written in the following form:

WU o trauN?  \au
Eza[(ufo (a) df> a} G.1)

vo.n=29E0 _, (3.2)
dx x=1
U(x,0) = Up(x), (3.3)

where 0 < p < 1, T is positive number and Uy is a given function.

On [0, 1] x [0, T'] let us introduce a net with mesh points denoted by (x;, t;) = (ih, jt), wherei = 0,1, ..., M;
j=0,1,...,Nwithh =1/M, v = T/N. The initial line is denoted by j = 0. The discrete approximation at (x;, t;)
is designed by ulj and the exact solution to problem (3.1)—(3.3) by Ul.j . We will use the following known notations [24]:
j+1 J

oM T

T

J J J
U j U — Ui
X, h
Introduce inner product and norm:

M—1
. . . R
@/ vy =nY ulvl, | =@, w2
i=1

1

For problem (3.1)—(3.3) let us consider the following finite difference scheme:

W i+l r )
| l_<<1+tz(u§,i)2) ui’tl} ='fl.ja z:l,Z,,M—l, j=0’1""’N_1’ (34)
k=1 x

why=ul,, =0, j=01,....N, (3.5)
ud=Up;, i=0,1,..., M. (3.6)

Multiplying Eq. (3.4) scalarly by ulj +1, it is not difficult to get the inequality

n
"2+ )Pt <C. n=1,2,....N, (3.7)
=1

where here and below C is a positive constant independent from t and 4.

The a priori estimate (3.7) guarantee the stability of the scheme (3.4)—(3.6). Note, that it is easy to prove the
uniqueness of the solution of the scheme (3.4)—(3.6) too.

The main statement of the present section can be stated as follows.

Theorem 3.1. If problem (3.1)—(3.3) has a sufficiently smooth solution U (x, t), then the solution w = (u{, ué cey

uﬁ,,), Jj = 1,2,..., N of the difference scheme (3.4)—(3.6) tends to the solution of continuous problem (3.1)—(3.3)
U/ = (Uj, Uzj, R U1{/1)’ j=12,...,Nast — 0, h — 0and the following estimate is true

lu/ — U’ < C(t +h). (3.8)
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Proof. To prove Theorem 3.1 let us introduce the difference zij = ulj — Uij . We have:

X j+l1 P | j+!1 o | ,
7t {(l-i-‘CZ(u ) ul’ —(1+rZ(U§J)2) Ugj} =y, (3.9)
k=1 X

_J —
ZO_Z)E,M_O’

z? =0,
where
v/ = 0t +h).
Multiplying Eq. (3.9) scalarly by rz/*! = ¢ (Z]’ +1, Zé—H, ceeh zﬁ 1) using the discrete analog of the formula of

integration by parts we get

M jtl p
_ . .
2 = (274 )+ oh Y {(1 +r Duf‘z,f) e
i=1 k=1
Jj+1 P ) o
- (1 “Z(Uf,i)2> U%,Tl}Zifl -t (I/f’,z”‘). (3.10)
k=1

Note that,

X T Z [U)]C—‘)i + ,u(ufz’i — U)]{,i)] ( ])% - Uk )
k=1

[0 (- 0] - 02

1 j+l 2\ , .
+f (1 +1’Z[U§’i+,u(u§l Ui‘l)] ) (um Uj+1)dM (ugl _U)_{Tl)
0 k=1 ’ ’

jtl ’ p-1
=2p/ (1—}-12[ +u(u§’i —U;"i)] )
0
Jj+1
k k k k k
xXT Z [U)E,i + n(uy ; — Ug z)] ( Uz — Ui,i)
k=1

% [U’H +M( JH U’“)] (”)]ctl _ U){jl>du

j+1 NG )
j+1 j+1
/ (1+rZ[U§J+M(u§J—U§J)] ) (' = vli') dn
0
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1 jt+1 2 Pl . .
—2p /O <1+rZ[U§,i+u(u§,,-—U§,,-)]) M (we!  (w du

k=1

! & k k k12 ! j+1 P12
+ / Ity I:U)E,i +ulug; — U)E,i)] (“)j” - Ui, ) dp,
0 k=1

where
" j+1
M =y [Ub 4 (e~ U8 (e - U8,
k=1
£(w =0,

and therefore,
' +1 i+1 j+1 j+1 i+1
& oo = (! - o)) (ui - vl
Introducing the following notation

j+1 )
j+1
UANIES: 2 :I:U)]c(z + G — U)]c'(,i)]
k=1

from the previous equality we have

S 2p-1 i+l 2p'1 j+1 j+1
{(Hfz(u;l.)) it _<1+tz(ug,i)) vit }(ug*,- ~ul)
k=1

k=1

: Y it : ) (W — gt
=2p <1+Si (M)) Ei ;’id,U«‘F <1+Si (H«)) (ug’i _U);,i ) du.

0 0

After substituting this equality in (3.10) we get

M

‘ . ) i1 p=l iy

IIZJHIIZ—(z’“,z’)+2rhp2/o (1+Si'/+ (“)) &7 dn
izl

M 1
, o N2 o
+rh2/ (1+sij+1(u)> (ugjl—u){jl) dp = —t(y’ 2/t
i=170
Taking into account restriction p > 0 and relations
CANMEX}
@, 29) = R 4 T = 2 — 2
' 2 27 2 ’
2
g _ L LV T )
el = (&) 5 (&) + 5 ()
from (3.11) we have

. 1 . 1 . 1 . .
lIz7 % — Enzf“ 1> — Enzfn2 + Enzf“ — 772

o (et ) () )
i=1

M

1 M
, =1, . \2 . N2 o
+2hp E /0 (1+sij+](,u)> (5{,1') du+th E (u)jzj.l —U{;]) < —t(yl, .
i=1 i=1
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(3.11)

(3.12)
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From (3.12) we arrive at

Ul - B+ Sl +hp2fl(1+s,-f“</«0)p1 [(55“)2‘(5{)2] s

T . .
+ el < S IR 4 SR,
2 2
Using discrete analog of Poincaré inequality [24]

1 j+1,2
2712 < 1z

from (3.13) we get

_ M a1 , _ 4 .
e G O I (Ee i) [(E{“)z - (55)2} d
i=1

+ol P < o ).
Summing (3.14) from j = 0to j = n — 1 we arrive at

n—1 M

12" ” +722 ||Zz || +2hpZZfl (1 +sij+l(,u)>p7] [(5{“)2 - (5{)2} du

j=0i=1
-
+1 2
+rZ||z’ Py v
par

Note, that since s (u) >s; (/L) and p < 1, for the second line of last formula we have

n

;‘)(1 w57 0) " (&) - (€]

= (1 Jrs,-l(u))pf1 (S})z - (1 jtbv,.l(u))pf1 (5?)2
#(1s00) () = (se0) (8l)
o () €)= () (&)

n—1

= (1+s/ )"~ (1) + Z [(1 Jnvl.f'(u))"_1 ~(1+ s,.f“(m)p_l} (g{)z > 0.

Taking into account the last relation and (3.15) one can deduce

n—1
2 2 2 +1 2
12"11° + = E [EAl +fE Iz STE (K728
Jj=0

From (3.16) we get (3.8), and Theorem 3.1 thus is proved.

4. Conclusions

(3.13)

(3.14)

(3.15)

(3.16)

Nonlinear integro-differential parabolic equation associated with the penetration of an electromagnetic field in a
substance is considered. Unique solvability and asymptotic behavior of solution of initial-boundary value problem
(3.1)—(3.3) are fixed. The finite difference scheme (3.4)—(3.6) is constructed and investigated. One must note that
convergence of the semi-discrete scheme for problem (3.1)—(3.3) for 0 < p < 1 was proven in [13]. The fully discrete
analogs for p = 1 for this type of models and different kind of boundary conditions are studied in [12] and in a number
of other works (see, for example, [3] and references therein). In [13] it was noted that it is important to construct and
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investigate fully discrete finite difference schemes and finite element analogs studied in this note type models for
more general type nonlinearities and for multi-dimensional cases as well. So, in the present work the finite difference
scheme is investigated for the case of the nonlinearity 0 < p < 1.
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Abstract

A certain modified version of Kolmogorov’s strong law of large numbers is used for an extension of the result of C. Baxa and
J. SchoiBengeier (2002) to a maximal set of uniformly distributed sequences in (0, 1) which strictly contains the set of all sequences
having the form ({@n}), N for some irrational number « and having the full K‘lx’-measure, where ZTO denotes the infinite power of
the linear Lebesgue measure £ in (0, 1).
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1. Introduction

A useful technique for numerical calculation of one-dimensional Riemann integral for a real-valued Riemann
integrable function over [0, 1] in terms of uniformly distributed sequences firstly was given in 1916 by Hermann
Weyl’s celebrated theorem as follows:

Theorem A ([1], Corollary 1.1, p. 3). The sequence of real numbers (x,)nen € [0, 11°° is uniformly distributed in
[0, 1] if and only if for every real-valued Riemann integrable function f on [0, 1] we have

N
> fG) X
lim "= /f(x)dx. (1
0

N—>oo N N
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Main corollaries of this theorem were used successfully in Diophantine approximations (see, for example, [2]) and
have applications to Monte-Carlo integration (see, for example, [1,3,4]). During the last decades the methods of the
theory of uniform distribution modulo one have been intensively used for calculation of improper Riemann integrals
(see, for example, [5,6]).

Note that the set S of all uniformly distributed sequences in [0, 1] viewed as a subset of [0, 1] has full
Z‘fo-measure, where E‘fo denotes the infinite power of the linear Lebesgue measure ¢ in [0, 1]. So each element
of the set S can be used for calculation of one-dimensional Riemann integral for an arbitrary Riemann integrable real-
valued function in [0, 1]. For an arbitrary Lebesgue integrable function f in [0, 1], there naturally arises the following
question.

Question 1. What is a maximal subset Sy of S each element of which can be used for calculation of the Lebesgue
integral over [0, 1] by the formula (1) and whether this subset has the full £°-measure?

In this note we consider two tasks:
The first task is an investigation of Question 1 by using Kolmogorov strong law of large numbers.
The second task is an improvement of the following result of C. Baxa and J. Schoilengeier.

Theorem B ([6], Theorem 1, p. 271). Let a be an irrational number, Q be a set of all rational numbers and
F C [0, 11N Q be finite. Let f : [0, 1] — R be an integrable, continuous almost everywhere and locally bounded on
[0, 1]\ F. Assume further that for every B € F there is some neighborhood U of B such that f is either bounded or
monotone in [0, B) N U and in (B, 1] N U as well. Then the following conditions are equivalent:

1. 1imy, o0 54D — o

2. liMysoo & ey f (kat)) exists;
3. imy oo 3 Yty (k) = fio 1) f(x)dx,
where {-} denotes the fractional part of the real number.

More precisely, we plan to extend the result of Theorem B to a maximal set Dy C S and Ef C (0, 1)* strictly
containing the set S* of all sequences of the form ({an}),eN Where « is an irrational number and to calculate Zfo
measures of Dy and E 7, respectively.

The paper is organized as follows.

In Section 2 we consider some auxiliary notions and facts from the theory of uniformly distributed sequences and
probability theory. In Section 3 we present our main results. In Section 4 we discuss our main result.

2. Preliminary notes/materials and methods
Definition 1. A sequence s1, 52, 53, ... of real numbers from the interval [0, 1] is said to be uniformly distributed in
the interval [0, 1] if for any subinterval [c, d] of the [0, 1] we have

1. #({Slvs25S3a"‘7sn}m[c5 d])
1m =

n—00 n

d—c, ()
where # denotes the counting measure.
Example 1 ([1], Exercise 1.12, p. 16). The sequence of all multiples of an irrational «

0, {o}, {20}, {3at} - - - 3

is uniformly distributed in (0, 1), where {-} denotes the fractional part of the real number.

Lemma 1 (/1] Theorem 2.2, p. 183). Let S be a set of all elements of [0, 1]°° which are uniformly distributed in the
interval [0, 1]. Then £°(S) = 1.

Lemma 2 (Kolmogorov—Khinchin [7], Theorem 1, p. 371). Let (X, S, ) be a probability space and let (§,),eN be
the sequence of independent random variables for which fX EX)dux) =0.1If Zf;l fx S,%(x)d,u,(x) < 00, then
the series Y oo | &, converges with probability 1.
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Lemma 3 (Toeplitz Lemma [7], Lemma 1, p. 377). Let (an)neN be a sequence of non-negative numbers, b, =
Z;lzl ai, b, > 0 for eachn > 1 and b, 1 oo, when n — 00. Let (x,)neN be a sequence of real numbers such
that limy,_s o0 X, = x. Then

n—o0

1 n
lim b—Zajxj = X. 4)
n j=1

In particular, if a, = 1 for n € N, then
1 n
nll)rgo;;xk = x. 5)

Lemma 4 (Kronecker Lemma [7], Lemma 2, p. 378). Let (b,),eN be an increasing sequence of positive numbers such
that b,, 1 0o, when n — 00, and let (x,)neN be a sequence of real numbers such that the series ZkeN Xi converges.
Then

N B
nll)ngozjzlbjx]‘ =0. (6)

— In

In particular, if b, =0, x, = 2 and the series y_, | ** converges then

n
> Yk
. k=1
lim
n— 00 n

=0. (N

Below we give the proof of a certain modification of the Kolmogorov Strong Law of Large Numbers (cf. [7],
Theorem 3, p. 379).

Lemma 5. Let (X, F, ) be a probability space and let L(X) be a class of all real-valued Lebesgue measurable
functions on X. Let u™ be an infinite power of the probability measure p. Then for f € L(X) we have un>(Ay) =1,
where A ¢ is defined by

| N
Ap = !(xk)keN D (x)ken € XF & Nh_f)noo N;f(xn) = /}; f(X)dX} . (8

Proof. Without loss of generality, we can assume that f is non-negative. We put & ((x;);eN) = f(xx) for k € N and
(Xi)ieN € X*°. We put also

1
M ((xi)ieN) = E[Ek((Xi)ieN)X{w:sk(w)<k}((Xi)ieN) - ék((Zi)ieN)X{a):ék(w)<k}((Zi)ieN)d,U«OO((Zi)ieN)} 9

XOO
for (x;)jeN € X*°.
Note that (nr)keN is the sequence of independent random variables for which f yoo Med ™ = 0.
We have

> / M ((x)ieN)d ™ ((xi)ieN)
n=1vX>

1
=> ;/ Ex ()i eN) X1 ienEn(Onien) <) ()i eN) A ™ ((x7)ieN)
n=1 Xe

o0

| 2
> P} ( o %n((xi)ieN)X{(y,-),»eN:sn((y,»),»eN)<n}((Xi)ieN)dMOO((xi)ieN)>

n=1
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1
Z 2 /;(OO f(x")ZX{(yi)ieNif(ynkn}((xi)ieN)dlLoo((xi)ieN)

1
n2

00 1 2
- Z ) ( - f(xn)X{(yi)igN:f(yn)<n}((xi)ieN)dl/«oo((xi)ieN))
f?

2
() X f(@)<n) ) (x) = (/ £ ) X f(w)<n}<x)du(x>>

0
=1
)
00
n=k 1"

=2
)2

n

1

_22_/ F2 @) Xok—1= £ (@) <k) (¥)d 1 (x)

1

=2y / 20 X1 = oy <) (O (2)
=1 X

=1
2y / F OO X(wk—1= f @) <k) () p((x)) = 2 / F)du(x).

> /X M ((x)ieN)d((x))ieN) < +00,
n=1

by using Lemma 2 we get

o0

1
M{(xz')ieN : Z z |:f(xk)X{()r;)ieN:f(yk)<k}((xi)ieN)

k=1

- f Sk((Zi)ieN)X{(y,'),-EN:f(yk)<k}((Zi)ieN)dMOO((Zi)ieN)] is Convergent} =1.
XOC

Now by Lemma 4 we get that

N

. 1
Mw{(xi)ieN : Nll_r)nOo I Z[f(xk)X{()fi);EN:f()vk)<k}((Xi)ieN)

k=1

- /Xoc ék((zz')ieN)X{(y,-),-eN:f(yk)<k}((Zi)ieN)duoo((Zi)ieN)] = 0} =

Note that

D P @)ieN : E1((xi)ieN) = n})

n=1

OM8 7 £ 1
\

Zu {(xi)ien + k < E1((x)ieN) < k + 1}
k,uoo{(xz')ieN tk <&1((x))ien) < k+1}
X{(yj)jEN:kgél((y,-),-eN)<k+1}((Zi)ieN)dMoo((Zi)ieN)

f E1((20)ieN) X{(y)) jenck <1 (v)) jen) <k+11 (20 i eN)A ™ ((21)ieN)

/XOO £1((z)ieN)d ™ ((zi)ieN) < +00.

405

(10)

Y

12)

(13)

(14)
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Since (& )keN is a sequence of equally distributed random variables on X°°, we have

ZMOO({(Xi)ieN 26k ((xi)ieN) = n}) < /X E1((x1)ieN)d ™ ((xi)ieN) < +00, (15)
n=1 e
which by the well-known Borel-Cantelli lemma implies that
1 {(xi)ieN : &n((xi)ieN) = n} i) =0. (16)
The last relation means that
w>{(x)ieN : AN ((x1)ieN)) (V1 = N((x1)ieN)) = En((x)ieN) < n}) = 1. (I7)

Thus, we have obtained the validity of the equality MOO(A’}) = 1, where

N

o1
b= {(xi)ieN P Jim ];[f(Xk)X{<y,->,»eN:f<yk><k}((Xi)ieN)

- /XOO gk((Zi)ieN)X{(yi)iEN:f(ykkk}((Zi)ieN)dMOO((Zi)ieN):| =0

&EAN ((x)ieN))(Vn > N((xi)ieN) = &n((xi)ieN) < n)}- (18)

Now it is obvious that for (x;);eN € A’}, we have

N

. 1
" /\}I_I)noo N 1;[f(xk)X{<y1)zeN:f(yk)<k}((Xi)ieN)

— /Xoo Sk((Zi)ieN)X{(yi)ieN:f()'k)<k}((Zi)ieN)d,uoo((Zi)ieN)}

N

1
= lim — Y| FO0)X0mien: fOo0 <k ((Xi)ieN)

N=oo N N @i

" e Sk((Zi)ieN)X{(yi)iEN:f(ykkk}((Zi)ieN)d,Uvoo((Zi)ieN):|

N

: [
-~ fx) — / f(x)X{y:f(y)<k}(x)d,Uv(x)i|
N=oo N N Giew) X
N

. 1
= légllooﬁlg[f(m) - /x f(x)X{y:f(y)<k}(x)dﬂ(x)]- (19)

Since

kgrrolo/X SO Xy oy <ky()du(x) = /X f)du(x), (20)
by Lemma 3 we get

1 N
lim —fof(X)X{y:f(y)<k}(X)d/L(X)=fxf(X)dM(X) 2y
k=1

which implies that
1 N
lim — " f(x) = / F)dp(x) (22)
N—oo N =l X

for each (x;);eN € A?.
The validity of the inclusion A’}- C Ay ends the proof of Lemma 5. [
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Remark 1. Formulation of Lemma 2.4 (cf. [8], p. 285) needs a certain specification. More precisely, it should be
formulated for sequences (xi)reny € SN A’}, where S comes from Lemma 1 and, A“} comes from the proof of
Lemma 5 when (X, F, 1) = ((0, 1), B(0, 1), £1). Since £3°(S N A’j‘,) = 1, such reformulated Lemma 2.4 can be used
for the proof of Corollary 4.2 (cf. [8], p. 296).

3. Results and discussion
By using Lemmas 1 and 5, we get

Theorem C. Let [ be a Lebesgue integrable real-valued function on (0, 1). Then we have

K?({(xk)keN s (x)keN € [0, 11%° & (xi)reN is uniformly distributed in (0, 1)

1 & !
&}Jiirlwﬁ/;f(xk) =/0 f(x)dx}) =1. (23)

Proof. Note that
{(xk)keN : (xken € [0, 11%°

1 & !
& (xx)keN is uniformly distributed in (0, 1) & lim — Z fxx) = / f(x)dx} =SNAyg, 24)
N=oo N (= 0

where S comes from Lemma 1 and A y comes from Lemma 5 when (X, F, u) = ((0, 1), B(0, 1), £y). O

Note that the answer to Question 1 is contained in the following statement.

Theorem D. The set Sy = Ay N S is a maximal subset of S each element of which can be used for calculation of the
Lebesgue integral over [0, 1] by the formula (1) and £5°(Sy) = 1.

Observation 1. Let f : (0, 1) — R be a Lebesgue integrable function. Then we have Ay C By, where
N

By = {(xk)keN D (xkeN € (0, D™ & Nlim % S (xx) existS} . (25)

k=1
Observation 2. Let f : (0,1) — R be a Lebesgue integrable function. Then we have By C C ¢, where

Cr= {(xk)keN t(xken € (0, D™ & Jm @ = 0} . (26)

Proof. Let (xy)keN € Br. Then we get
N 6 B L,

lim X = lim — -
Ngnoo N Ngnoo N ];f(Xk) I; f(Xk)

| | N-l

= lim — — lim —
m ];f(Xk) m ]; S (xx)
1

1 & N -1 =
= lim — — 1 A
iy S = iy S

1 N 1 N-1
= lim — — lim —— =0. O 27
e 20 i e 2 S e
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Remark 2. Note that for each Lebesgue integrable function f in (0, 1), the following inclusion SN Ay € SN Cy
holds true, but the converse inclusion is not always valid. Indeed, let (x;)reny be an arbitrary sequence of uniformly
distributed numbers in (0, 1). Then the function f : (0,1) — R, defined by f(x) = x(,1)\(x:keN}(x) for
x € (0, D)(here x(,1)\{x;:keN} (x) denotes an indicator function of the set (0, 1) \ {x; : £k € N} in (0, 1)) is Lebesgue
integrable, (xy)rey € Cr N Sbut (xp)ren & Ay NS because

N

lim lZf(x,,) =0+#1 =/ f(x)dx. (28)
©.1)

N—oo N
n=1

Theorem E. Let f : (0,1) — R be a Lebesgue integrable function. Then the set Dy of all uniformly distributed
sequences in (0, 1) for which the following conditions

1. limy, 00 L322 = 0;

2. limy oo % 211\7:1 f(x) exists;

3. limy oo 7 Yoaey £0) = [ f(X)dx;

are equivalent, has full £{°-measure and
Dr=ArNS)US\Cy),

where S, Ay and Cy come from Lemma 1, Lemma 5 (when (X, F, ) = ((0, 1), B(0, 1), £1)) and Observation 2,
respectively.

Proof. By Lemma 1 we know that ECI’O(S) = 1. By Lemma 5 when (X, F, u) = ((0, 1), B((0, 1)), £1) we know that
£3°(Ay) = 1. Following Observations 1 and 2 we have Ay C By C Cy.Since Sy = Ay N By NCyrNS=ArNS,
we get

€°(Sp) = £°(ArNS) = 1. 29

Since Sy € Dy we end the proof of theorem. [

Corollary 1. Let Q be a set of all rational numbers of [0, 1] and F < [0, 1] N Q be finite. Let f : [0,1] — R be
Lebesgue integrable, {1-almost everywhere continuous and locally bounded on [0, 1]\ F. Assume that for every B € F
there is some neighborhood Ug of B such that f is either bounded or monotone in [0, B) NUg and in (B, 11N Ug as
well. Let S, Ay and Cy come from Lemma 1, Lemma 5 (when (X, F, u) = ((0, 1), B(0, 1), £1)) and Observation 2,
respectively. We put

Dr=ArNSHUGS\Cy).
Then for (xi)keN € Dy the following conditions are equivalent:

1. limy, 00 L322 = 0;

2. limy oo % 211\7:1 f(xp) exists;
3. My o0 37 Sper £O0) = fig.p) f()dx.

4. Conclusion

Note that Dy is maximal subset of the set S for which conditions 1-3 participated in the formulation of Corollary 1
are equivalent, provided that for each (xx)rey € Dy the sentences 1-3 are true or false simultaneously, and for each
(xx)ken € S\ Dy the sentences 1-3 are not true or false simultaneously. This extends the main result of Baxa and
SchoiBengeier [6] because, the class S* of all sequences of the form ({na}),en is in D for each irrational number «,
and no every element of Dy can be presented in the same form. For example,

{(n + 17201 = xpers2y () W=20)y, G e Dy \ S*, (30)
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where {-} denotes the fractional part of the real number and xx.x>2} denotes the indicator function of the set
{k:k>2}.
Similarly, setting

Er=ApU((0,D®\AL) N0, D®\Br) N0, D®\Cp)) = Ap U (0, D®\ Cy), (31)

we get a maximal subset of (0, 1) for which conditions 1-3 participated in the formulation of Corollary 1 are
equivalent, provided that for each (x;)rey € Ej the sentences 1-3 are true or false simultaneously, and for each
(x)ken € (0, 1)\ E the sentences 1-3 are not true or false simultaneously.

Note also that both sets Dy and E s have full £{° measure.
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Abstract

The present paper investigates natural oscillations and stability of shells of revolution which are close by their form to cylindrical
ones, with elastic filler and under the action of meridional forces, external pressure and temperature. The shell is assumed to be thin
and elastic. A filler is simulated by an elastic base. The shells of positive and negative Gaussian curvature are considered. Formulas
for finding the least frequencies and a form of wave formation are written out. The questions dealing with the higher frequencies
and stability of shells of revolution are studied, and formulas for critical loadings are also written out.
© 2016 Published by Elsevier B.V. on behalf of Ivane Javakhishvili Tbilisi State University. This is an open access article under
the CC BY-NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: Oscillation; Stability; Shells; Critical load; Filler; Temperature; Lowest; Meridional forces; Frequency

We investigate natural oscillations and stability of closed shells of revolution which are close by their form to
cylindrical ones, with an elastic filler and under the action of meridional forces distributed uniformly over the end-
walls, external pressure and temperature. We consider a light filler for which tangential stresses on the contact area
and inertia forces may be neglected. The shell is assumed to be thin and elastic. Temperature is uniformly distributed
in the shell body. The elastic filler is simulated by the Winkler’s base, its extension upon heating is neglected. We
investigate the shells of middle length; the form of their middle surface generatrix is described by the parabolic
function. We consider the shells of positive and negative Gaussian curvatures. The boundary conditions on the end-
walls correspond to a free support admitting radial displacements in the initial state. The obtained formulas and
universal curves show that the least frequency and a form of wave formation depend on meridional loadings, external
pressure, temperature, elastic filler rigidity and on the deviation amplitude of the shell from the cylinder. It is shown
that in the presence of prestresses and of an elastic filler, temperature affects the lowest frequencies and a form of
wave formation differently, depending on the sign of Gaussian curvature of the shell. We consider the problem on the
highest frequencies and stability of the shell of revolution and derive formulas for finding critical loadings.

We consider the shell whose middle surface is formed by the rotation of square parabola around the z-axis of the
rectangular system of coordinates x, y, z with the origin in the midsegment of the axis of revolution. It is assumed
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that the radius R of the midsurface cross-section is defined by the equality

R=r+8[1 —&*r/0?]

where 7 is the radius of the end-wall cross-section, ¢ is a maximal deviation from the cylindrical form (for 69 > 0
the shell is convex and for §y < 0 it is concave), L = 2/ is the shell length, £ = z/r.
We consider the shells of middle length [1] and assume that

(o/r)%, (80/€)” < 1. M

For the basic equations of oscillations we adopt equations of the theory of shallow shells [2]. For the shells of
middle length, the forms of oscillations corresponding to the lowest frequencies vary weakly in the longitudinal
direction compared with circumferential one. Therefore the relation

S <K — (f=w9) ()
@

is valid, where w and  are, respectively, the function of radial displacement and the stress function. As a result, the
system of equations for the shells under consideration is reduced to the following resolving equation (owing to the
adopted assumption, temperature terms are equal to zero [3]):

Bw  dtw d*w 5 d%w 0 3w 086w
88_<p8+8_§4+48852—8¢2+48 W_tlw_tza_wé
0 3%w 9w ,or2 9% /9%w _
- aga<p5+yw+7ﬁ(W) 0 )

e =n*/12(0 —vHr?, §=38or/0%, 12 =T /Eh (i =1,2), s°=5S°/Eh, y = Br?/Eh,

where T10 and T20 are, respectively, meridional and circumferential normal forces of the initial state; SO is shearing
force of the initial state; E and v are, respectively, the modulus of elasticity and the Poisson coefficient; 4 is the
shell thickness, o is density of the shell material; 8 is the “bed” coefficient of the elastic filler (characterizing elastic
rigidity); ¢ is time.

The initial state is assumed to be momentless. On the basis of the corresponding solution, with regard for the filler
reaction and due to inequality (1), we obtain the following approximate expressions:

1)
1P = P14+ 2 (E0/07 = 1)] +gd0(620/0? ~ 1], 4
Ty = =2 Pidor/ = qr + forwo,  S° =0,

where wq, Bo are, respectively, deflection and the “bed” coefficient of the filler in the initial state. Taking into account
that

8 3w

2 2 2 0.2 2

62(r/0)” — !—<<2(/£)82, — &0 - !8—52«32,

the expressions (4) after substitution into (3) can be simplified, and they take the form

P T P
L_h L P g P 70 =06 (i=12). @)
Eh _ Eh’ Eh EL° " Enh Eh

’

Taking into account the fact that in the initial state the shell deformation in the circumferential direction &¥ is

¢
defined by the equalities
0 0
0 _ 0y — VO 0o wo
Ew——E +aT, Sw__T’

where « is the linear extension coefficient, and 7 is temperature, we have

r
wy = (—ag + VUIO)E —aTr. 5)
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Substituting (5) into (4'), we get

Eh ~ E Eh " Eh Eh \ 2 VE Eh
whence
0 2 0 2 2
) ( Bor ) qr Py oy Por Por
—“(1+—)=—-—"——-2—35 — — —aT .
AN En CER°TVE ER Y En
Introducing the notation
qgr __ P _ Bor® 4y =
Eh —qv Eh - ) Eh —VO7 VO—g
the expressions (4') take the form
0 0
o o _ _
5 =p —7=@-2p5+vpyo+aTp)s™". (5
It should be noted that since R is close to r, therefore in the expressions (5”) for stresses we adopt R ~ r.
As a result, Eq. (3) has the form
Bdw  9tw a%w 9%w 3%w
et — + 48— +4(8% + y/4)—= + (T — 2 pS + vpyo + aTy)g ' —
258 3 757547 (8°+v/4) 99t (@ —2ps+vpyo 0)8 705
n 3%w n or? 32 (8411)) —0 ©)
Poe2ag? TE 92\apt) T

We consider harmonic oscillations. For the given boundary conditions of free support and for Eq. (6), the solution
w = Apupcosiyésinnpcoswt, Ay =mar/2 im=2i+1,i=0,1,2,...) @)

is satisfied.
Substituting the expression (7) into Eq. (6), for the natural frequencies we obtain the following equality:

E -
w? = F[en“ +agn 44802072 + 487 + y/4) — p(AE —238n%) — (@ + yoaT)g ™ 'n?]. (8)
r

Introduce the notation

_ ~ 1 o~ _
§2=8%+y/4, 5:<5_§Wo>g L, §=@+nalg™ ",

then

w? = %[8114 +abnTt 4 4sain® +48% — p(A2 —238n%) — gn?). 8
It is evident that for p = 0, § > 0, to the least frequency there corresponds the value m = 1. It can also be shown
that this condition holds for § < 0 if we take into account inequality (1) and the fact that w? > 0. Therefore, we will
first consider the forms of oscillations under which along the shell length there arises only one half-wave (m = 1),
while in the circumferential direction we have n waves. For the contraction p > 0, and for the tension p < 0; g is the
normal pressure which is assumed to be positive if it is external one.
We represent the expression (8') for m = 1 in a dimensionless form. To this end, we introduce dimensionless
values

- (1— l)2)71/2 o _ hN\3/2r
N =n/nd, P =p/poes O=0/Goes Pow=—r—— =, Gp.=0,855(1— ) (2)"" 2,
«/§ r r L

_ 2h 3

~ _ E q q aTl
5. = (5 —0,5vp)ex Pg7!, wl =223e!2—, 4 _ <_i + yo_—)g_l,
pr 90+ q0x q0x
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where w,, pos« and g, are, respectively, the least frequency, critical contraction loading and critical pressure for the
cylindrical midlength shell [1,4]. As a result, the equality (8") can be written in the dimensionless form as follows:

@ (N) /a2 = 0,5[N? + N2 42,378,N"" +1,40452 —2P(1 — 1, 1858,N) — 1,755 ON]. (10)
The least frequency (for @*(N) > 0) is derived from the condition [w?(N)] = 0. Thus we obtain either
0,87750 — 1,1858,P = N — 1, 1858, N 2 — N3
or
—(0,87750 — 1, 1858, P)N°> — 1, 1858,N — 1 = 0. (11
This implies that for P = é = 0, we have the known equation
N*—1,1858,N — 1 =0,

whose roots have been obtained explicitly in [5]. Moreover, from (11), for 8, = O, é =00 =y=0,9g =0) we
obtain the equation N4 — 1 = 0 whose positive root N = 1. Consequently, for the cylindrical shell of middle length,
the least frequency is realized for N = 1, independently of P, what fully agrees with [6].

For w = 0, equality (10) yields

1,7550 =N+ N3 +2,378,N"2+1,4045 2N~ —2P(N~! — 1,1853,). (12)
The least é > 0, depending on N, is realized for é 'v = 0. This implies
N*4¢cN?>+dN+e=0, c=2P —1,40452, d=—4,7468,, e=—3. (13)

The roots of Eq. (13) coincide with those of the following two quadratic equations:

AL d
N2 4 212 N+(y1——>—0 Ars = +v3a

oo menlin

= —, = 15
x=yi— 5w =y +< X (15)
where y; is any real root of the cubic equation
3 € o ¢ +(Ce d2>_0 (16)
y 5 y y 3 g/) =
or
D 43pz+2g=0 (z=y—c/6), (17)
- 1 - (2P —1,40452)3
=1- (2P —1,40452%)%/36, =——2P+1,4O452[1— : . 18
P ( /36, 4 == ) 1082 P + 1,40452) (15
If we adopt that
(2P —1,40452)%/36 < 1
then the expressions (18) take the form p = 1, g = —%(2P + 1, 4043&). Since the discriminant of Eq. (8)

D = g2+ p? > 0, we have one real root

=(—61+\/m)1/3+(—q— g+ p3)'". (19)



414 S. Kukudzhanov / Transactions of A. Razmadze Mathematical Institute 170 (2016) 410-419
If we adopt that
<2\2
(2P +1,40452)7/36 < 1 (20)

and expand into series the expressions appearing in (19), neglecting here the values of second order smallness, we get
z=[Q2P +1,404 (5& — ¥«/4))1/3. Then, by virtue of (13), (15) and (17), we obtain

- 2 3
0=z-c/3=2-1,40482/3, @1 =z+ c=2P+ 1,404(5§+ Zy*)/?). Q1)
Taking into account that y; is the root of Eq. (16), we have

d2

2
& o,
8y —c/2) !

whence it follows that

ldl ) oy, oy, ¢ 1 c> 1 C)
o ViTern=5v5g 4_2(y1 2+2(y‘+2'

Consequently,
|d| o] o
Ba 2772 .
o

Since N2 = n?/ n%, of our interest are only the positive roots of Eq. (13). Bearing in mind inequality (22), we can
see that positive for 8, < 0 (d > 0) is only the root N1, and for §, > 0 (d < 0), only the root N3. Substituting the
values d, o, a1, according to equalities (13) and (21), into the expressions (14), we obtain

3
N, = \/ﬁ+o, 234(52 42 ) — P 0,68418,] (6. <0,

23
3 (23)
Ny = /340, 234(55 +3 y*) — P 40,6845, (5, > 0).
Thus we obtain
S\ 2 N2 1)
nl, = <\/«/§+ 0,2703 8—1/2[<7°) n %(-) ] — P£0,735 81/4|70|>x181/4, (24)
’ r

where the indices (1) and (2) correspond to §p > 0 and §y < 0, respectively. In particular, for §o = yp = p = 0, we
obtain the known formula for a critical number of waves of the cylindrical midlength shell n2 = /3 A1e~1/4 [1].

From formula (24), it is not difficult to notice that under the action of contractive forces, a critical number of waves
in the circumferential direction decreases, whereas under tensile forces it increases.

As is mentioned above, formula (23) holds when condition (20) is fulfilled. If, however, this condition is not
fulfilled, we have to proceed from the full expressions (18).

Defining in such a way the~values of N, (for fixed &, v«, P) and substituting them into (12), we obtain the
corresponding critical value of Q.. In an expanded form, formula (12) for critical pressure has the form

Tip = 0. 5T[Ny + N2 +2,37 8N % + 1, 40482 + yo /HN, ' —2P(N; ' — 1, 1858,)]8G0, — yoaT-
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Fig. 2.

In Fig. 1, in dimensionless form are given critical values of N, depending on P for §, = —0,4; 0; 0,4 and for
¥« = 0; 1,272. The corresponding charts for y, = 0 are represented by firm curves and for y, = 1, 272 by dotted
curves. The values of~ 0434, y«, P) denoted, respectively, by firm and dotted curves are given in Fig. 2. It should be
noted that the curve Q. (5« = 0, ¥ = 0) for P > 0 given in Fig. 2 coincides practically with the corresponding curve
in [7].

Let us consider now Eq. (11) and write it in the form

N*+bN>+dN+e=0, b=1,1855,P —0,87750, d=—1,18558,, e=—1. (25)

The roots of that equation coincide the roots of the two equations

N by —d
N2+ b+ Bio)o + (v + 25— ) =0 and Bz ==%/81 +b2/8).
2 Bi>

Introduce the notation

yi=y1+b*8, yr=y —b*/8.

Then the roots of these equations take the form

N, V8ntb ] byi—d by8yi—4y 26)
12 4 NG 8 ’
/8y1—b byr—d b/B8y1+4y:
N34 = + — , (27)
’ 4 V8yi 8

where y; is any real root of the cubic equation y3 + 3py +2¢ = 0,

1,185282PM
3p=1-— +, 2 =

e 185282(1 — P2M?)

g , M=1-0,74050/3, P




416 S. Kukudzhanov / Transactions of A. Razmadze Mathematical Institute 170 (2016) 410-419

/04

0.8

0.4

Fig. 3.

for

1,185282|PM|
4

Since the discriminant of that equation D > 0, we have one real root

~ 1 ~
<1 (.05 PM <05, p=3. g =—1,18525%(1 — P2M?)/16. (28)

31 = (—g + VD)t (=g = VD), VD =[1+0,20853(1 — P2m2)2/332.
If we take
0,2085%(1 — P?M?) « 1 29)

then in analogy with the above-said, we obtain y; = 0, 1755 :SE( 1 — P2M?). Under the restrictions (28), inequality
(29) is all the more fulfilled.

Substituting the values y1, b, d, y1, y2 into (26) and (27) and taking into account inequality (28), we find that for
d > 0 (64 < 0), positive is only the root N1, whereas for d < 0 (6, > 0), only the root N3. As a result, we have

Ni =[1+40,175532PM;(1 — P2 M?) —0,087732(1 + 2 PM; —2 P*M})]'?

4+ 0,29628,(1 — PMy) (85 > 0), (30)
N3 =[1+40,175552PMy(1 — P2M3) —0,087732(1 +2 PMy — 2 P*M$)]'*
—0,2962 [3:](1 — PM2) (85 < 0), (1)

My =1-0,7405Q/8, P, M>=1+0,7405Q/|8|P.

_Ford, > 0, P/Q > 0, the value M; = 0,if 8, = 0,7405P/Q; for 8, < 0, P/Q < 0, the value M, = 0, if
[6+] = —0, 7405 P/ Q. In addition, formulas (30) and (31) take the form

N =.,/1-0,0877582 +0,29623, (85 > 0),
N=,/1-0,087782 —0,2962[5,| (5, <O0).

Note that this case with definite values 5* corresponds to the cases where the normal circumferential stresses under
the action of meridional loading, external pressure and temperature neutralize each other.

For yy = 0, we have '5* = 44, and hence for N we obtain formulas given in [7]. In the sequel, we adopt that y = yp.

Substituting the values of N, owing to formulas (30) and (31) for the fixed values (5*, P, é, y) into (10), we obtain
the least value for dimensionless frequency w/w,. In Fig. 3 are given the values w/w, depending on P for the relation
0 =0,54 P (for 6, = 0,4; 0; —0,4) and (y, = 0; 1,272). The corresponding dependencies for y, = 0 are given
by firm curves and for y, = 1, 272 by dotted ones. Moreover, for comparison, the curves of dependence of the least
frequency on P, when Q = 0, y = 0 for 8, = 0, 4; —0, 4 are denoted, respectively, by 1 and 2.
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Fig. 4.
Next, consider the values m > 1. Using notation (9), we can represent formula (8) in the form
Wl =0,5m*[60% + 672 4+2,378.0 'm7 41,4048 2m 2
—2P(1 —1,1855,6m™") — 1,755 0om™"], (32)
0 =N/m. (33)
For §, = 0, formula (32) takes the form
W/l = 0,5m>[6% + 672 4+ 1,404 y, /4m* — 2P(1 + 1, 185 vy,g~'0/m) — 1,755 0om™"]. (34)
For w = 0, y, = 0 we obtain
1,7550 =m(® + 67> —2Po~").

Thus we can see that for the cylindrical shell the least value é > (0 depending on m will be for m = 1 (when P < 1),
whereas depending on 0, it will be for
0> =v3+P2-p

which completely coincides with the result in [7].
Let us define how w? varies as m varies for 8, = 0. Towards this end, we represent (34) in the form

6 ~6
0?/a? =0, 5m2[(92 1672 — 2P(1 10,5925 vy*g_l—) — 1,755 Q—] 41,404, /4. (34
m m

When m in square brackets increases, the last two terms in (34’) decrease (P > 0, é > (). Consequently, the
expression in the square brackets increases, and moreover, the factor m? increases. Therefore the least value w is
realized when m = 1. The least value of @ from 6 (for fixed m) will be defined below as a particular case of a more
general case, when d, # 0.

Consider now the expression allowing us to define é > 0 for §, # 0. The right-hand side in the relation (32)
vanishes for

1,7550 =m0 + 6> —2P07 ") +2,378,6 2 +1,4045260 'm~' +2,3735,P.

In the sequel, taking into account inequality (1), we restrict ourselves to the consideration of [8,| < 1.
The value of 6 realizing the least value of Q (for fixed m) can be defined by means of the positive root of the
equation

0 + 2P —1,40482)0% —4,748,0 —3=0, 8, =68/m, 52 = (824 y/dHm>.

Analogously to the above-said, taking into account inequality (20) (with §, replaced by §,,), we obtain

3
0 = \/«/§+ 0, 234(53 + Zn)/mz —P+0,6848,/m (8> 0),

3
o = \/«/§+ 0, 234(85 n Zy*)/mz P —0,6845,]/m (5: <0).
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In the case if the values d, yx, P do not satisfy these inequalities, we have to proceed from the complete expressions
for the roots 01 and 63. They are of the same form as N| and N3 defined by equalities (14), where &, is replaced by §,,,
and § 2 2bys?2 2,

In Flg 4 we can see critical values of Q(m P) when m = 1,3,5 for (y» = 0; 1,272), when 6, = 0,4
(Fig. 4a) and 6, = —0, 4 (Fig. 4b). The corresponding dependenmes for y, = 0 are presented by firm curves, and for
Y« = 1,272 by dotted ones. It is easily seen that for 6, > O and P < 1, the least value of Q, is realized, independently
of yy, form = 1; whereas for P, approaching from the above to unity, the critical value of Q* is realized for large m.
For 6, < 0, the least value of Q* is realized form =1, when 0 < P < P, (P, is the critical value of P for Q = 0).

Consider now the expression (32). The least value ? with respect to 6 (for the fixed m) is defined by the condition

(@) =0,5m>(260 —267' —2,375,0 242,37 P8, — 1,755 0,) =0, O, = Q/m, 8§, =8/m
from which it follows that
0* +b0° +d0+e=0, b=1,1858,P —0,87750,, d = —1,1858,, e = —1.

This equation is of the same form as (25), where §, is replaced by §,, 8~* by EU and é by QU. Therefore, similarly
to the above-said, under the restrictions (34), we obtain

0 = \/1 +1,7558 2PM (1 — P2M?) — 0,087758 2(1 +2 PM; — 2 P2M?)

+0,29628,(1 — PMy), (8, > 0), (35)
0 = \/1 +1,7558 2P Mo(1 — P2M3) — 0,087758 2(1 +2 PMy — 2 P2M3)
—0,296215,|(1 — PMy) (8, <0), (36)
where
Min =15 (0,7405 Q/|8|P) 8, = 8./m. (37)

The indices (1) and (2) correspond to 6, > 0 and §, < 0, respectively. In the case if the values §,,, P, é do not satisfy
inequality (29) (where &, has to be replaced by §,), then we have to proceed from the full expressions for the roots
01 and 63. They have the same form as N| and N3 Wthh are defined by equalities (26) and (27), where §, has to be
replaced by §,, and M have the form (37), since Qv/|8v| = Q/184].

Foré, =0, P = Q = y = 0 these formulas yield 8 = N = 1 (m = 1). For 8, # 0, we get formulas derived
in [5].

For 6. #0, P # 0, é =y = 0 we obtain M; > = 1, and formulas (35) and (36) will have the form

0 = \/1 +1,75582P(1 — P2) —0,0877582(1 +2 P — 2 P2) 4+ 0,29625,(1 — P) (8, > 0),

6 = \/1 + 1,755 8§P(1 — P2) —0, 08775 85(1 +2P —2P2)—0,296218,](1 — P) (85« < 0).
Foré. #0, QO # 0, P = y = 0, formulas (35) and (36) take the form

0 =\/1 —0,12958,0 — 0, 08775 (52 — 1,485,0 — 1,097 02) + 0, 2962 (8, + 0, 7405 0) (8, > 0),

0 =\/1 —0,12958,0 — 0, 08775 (62 + 1,4818,]Q — 1,097 0 2) — 0, 2962 (|8, — 0, 7405 Q) (8, < 0).

In Fig. 5 we can see the least values of frequencies w(m, P, é), when é =0,54Pform=1,3,5y.=0;1,272
for 6, = 0, 4 (Fig. 5a) and §, = —0, 4 (Fig. 5b).

The corresponding dependencies for y, = 0 are presented by firm curves and for y,, = 1, 272 by dotted ones. It is
not difficult to see that for §, > 0, when P varies in the interval 0 < P < 1, the least is the frequency for m = 1,
whereas for P, approaching from the above to unity, the least frequency is realized for large values m. For § < 0,
when P varies in the interval 0 < P < P, (P is the critical value of P for Q = 0), the least frequency is realized for
m=1.

It follows from the above formulas (35), (36) and (33) that form > 1 (0 < P < 1) the values 0 are close to unity,

i.e., when n? ~ Ame’]/ 4 Therefore the obtained result is valid only for sufficiently thin shells, when & TR Aﬁl,
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then the relation n2 > A,zn holds, and hence the given theory is valid. Moreover, on the basis of formula (32) we find
that fgr comparatively large m, when 6 ~ 1, a)z/a)f ~0,5 m2(92 +672— 2P) ~ m2(1 — P), i.e., the influence of &,
and Q may practically be neglected.

Thus we have shown that if stresses arise in the considered shells, from the action of external pressure, temperature
and filler constraint, change essentially the lowest frequencies, then the influence of these factors on comparatively
higher frequencies is practically inessential. At the same time, the influence of meridional loading is essential both for
the lowest and for the highest frequencies.
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Abstract

The problem of definition of mechanical field in a homogeneous plate supported by finite inhomogeneous inclusion is
considered. The contact between the plate and inclusion is realized by a thin glue layer. The problem is reduced to the boundary
value problem for singular integro-differential equations. Asymptotic analysis is carried out. Using the method of orthogonal
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1. Statement of the Problem and its Reduction to a Singular Integro-Differential Equation (SIDE)

Let an elastic plane with the modulus of elasticity £, and the Poisson coefficient v, on a finite interval [—1, 1] of
the ox-axis be reinforced by an inclusion in the form of a cover plate of small thickness 41 (x), with the modulus of
elasticity E1(x) and the Poisson coefficient vy, loaded by tangential force of intensity to(x), and the plate at infinity
towards to the ox and oy-axes be subjected to uniformly stretching forces of intensities p and g, respectively.

Under the conditions of plane deformation we are required to determine contact stresses acting in the interval of
the inclusion and plate joint. An inclusion will be assumed to be a thin plate free from bending rigidity, and the contact
between the plate and inclusion is realized by a thin glue layer with thickness 2o and modulus of shear Gy.

Equation of equilibrium of differential element of inclusion has the form [1]

du;(x)

L (e — o ) - @) - @), el <1 (M)
dx dx - * ' '
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where 74 (x) are unknown tangential contact stresses at the upper and lower contours of the inclusion, u1(x)

is horizontal displacement of inclusion points towards the ox-axis, E(x) = W Introducing the notation
g
7(x) = 7_(x) — 74 (x) and based on Eq. (1), deformation of points of inclusion can be expressed as

dui(x) 1 x
. - _
e = = B /_l[r(t) 0(t)ldt, |x| < 1. 2

The condition of equilibrium of the inclusion has the form

1
/ 20 = 20(0)1dr = 0. 3)

Assuming that every element of the glue layer is under the conditions of pure shear, the contact condition has the
form [2]

ur(x) —uz(x, 0) = kot (x), |x[ =1, “

where uy(x, y) are displacement of the plate points along the ox-axis, ko := ho/Gop.
On the basis of the well-known results (see, e.g., [3]), the deformation 8(2) = d“(x 9 of the plane point along the

ox-axis caused by the force factors (x), p and q is represented in the form

t(t)dt W41 N—-3
R

27mz(1 +R)Jopt—x 8z 8z

where X = 3 — 4v,, while A, and w, are the Lamé parameters.
Taking into account (2) and (5), from the contact conditions (4), we get

g )

1
t(t)dt N+1 N-—3

/ - p- qg=kot'(x), Ixl<l. (6

2”“2(1 + N) —1 r—x 8[,1,2 8/1’2

% /: [t(t)dt — to(t)]dt —

In the notations

X
R
(x) :/ [t(®) — to(t)ldt, A= ———,
v . 0 221+ )
r Y ro()de N4 1 N—3
g0 = —f DO+ korj() + o p o g,
TJ_1 t— HZ 8/1«2
we rewrite Eq. (6) in the form
@) A Yo (de
LASIA —f 14 — koo (¥) = g(x), x| < 1. )
Ex) =mJ_; t—x

Thus the equilibrium condition (3) takes the form
@(1) =0. ®

Thus the above posed boundary contact problem is reduced to the solution of SIDE (7) with the condition (8). From
the symmetry of the problem, we assume, that function E(x) is even and external load to(x) is uneven, the solution
of Eq. (7) under the condition (8) can be sought in the class of even functions. Moreover, we assume that the function
is continuous and has a continuous first order derivative on the interval [—1, 1].

2. Asymptotic investigation

Under the assumption that

Ex)=(1—x)by(x), y =0, by(x)=bo(—x), byeC(-1,1]), 9
bo(x) > ¢y = const > 0
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a solution of problem (7), (8) will be sought in the class of even functions whose derivatives are representable in the
form

¢'(x) = (1 —xH)%(x), a>—1, (10)

where go(x) = —go(—x), go € C'([—1, 1), go(x) # 0, x € [-1, 1].
Taking into account the following asymptotic formulas [4], for —1 < o < 0, we have

/ (1 = 1*)%go(n)d1

; = Fr ctgmo go(F1)2%(1 £ x)* + P+ (x), x — FI,
—x

where &-(x) = (P;(x)(l + x)%F, fﬁ; belongs to the class H in the neighbourhoods of the points x = =1,
o = const > o
If « = 0, we have

! go()dt 3
= Fgo(FDIn(l £x) + P (x), x — FI,
—1 -

where Ei (x) satisfies the H condition in the neighbourhoods of the points x = F1, respectively.

If « > 0, the function $y(x) = f_ll (l_tzt)i# belongs to the class H in the neighbourhoods of the points
x = =£1. Moreover, we have [5]

20((1 + x)a+l
(1 )*go(t)dt = a—Hgo(ﬂ)F(a +1, —a, 24, (1£x)/2)+Gx(x), x— Fl,
where F(a, b, c, x) is the Gaussian hypergeometric function, lim,_, 1 Gx(x)(1 £ x)*t = 0.
In the case of the condition —1 < o < 0, Eq. (7) in the neighbourhoods of the points x = —1 takes the form
A 2°(1+ ) go(=1)
Act —1)2%(1 “——d_ G_
ctgma go(~=D27(1 +x)" — —d_(x) + Y@t DA F 7D +G-(x)

—ko2*(1+ 1) 'go(=D = g(=1),  go(x) = (I - x*)gy(x) — 2xg0(x)
which in the neighbourhoods of the points x = —1 is not satisfied. In the condition —1 < o < 0, Eq. (7) has no

solutions. Note, that the negative value of the index « contradicts the physical meaning of condition (4).
Let 0 < a < 1, then we have

A A~ (I +x)go(—1)
—go(=DIn(l +x) = —d_(x) + T sy T C-®

—ko(1+x)""go(=1) = g(=1), an

for o« = 0, and

A 2%(1 4+ x)*Flgo(—1) " a—1~ _
—;@O(X) + 7@+ DT x)7bo(=1) +G_(x) —ko2" (1 +x)*" " go(=1) = g(=1) (12)

forO <a <1.
Multiplying now both sides of relations (11) (1 4x)!*¢ and (12) by (1 +x)!7¢=% (¢ is an arbitrarily small positive
number), we obtain

Ago(—D(1 41+ In(1 + x) — %(1 + 0 E_ (o)
(1+ 0> go(=1)
27 (1 + x)? bo(—1)

=g(=D(A +x)'**

+ G_(0)(1 4+ )" — ko2%(1 + x)°go(—1)
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and

2¢(1 4+ x)*go(=1)
27 (a + (1 +x)7bo(—1)
_k02a(1 + X)Eg()(—l) — g(—l)(l +x)1+8—0l.

+ G_()C)(l +x)1+8—0l

A
-~ + ) By (x) +

When passing to the limit x — —1, analysis of the obtained equalities shows that the inequality 2 + ¢ > y,
i.e. y < 2, needs to be fulfilled.

If o > 1, then from relation (12) it follows that = y — 1.

Analogous result is obtained in the neighbourhoods of the points x = 1.

Thus we have proved the following statement: When fulfilling condition (9), if problem (7), (8) has a solution
whose derivative is representable in the form (10), then we have: if y > 2, thena =y — 1, (e > 1);if y < 2, then
O<a<l.

From the relation

1 /1 1=+ PP (dt

‘ = ctgma(l — x)*(1 + )P PP (x)
— X

B 22BN () (B +m+1)
al(@+p+m+1)

Fim+1, —a—p—m, 1 —a, (1 —x)/2)

obtained by Tricomi [6] for orthogonal Jacobi polynomials P,ff’”3 ) and from the well-known equality (see, e.g., [7])
I'a+m+1)
m!P@P) (1 —2x) = —Fate Fla+B+m+1, —m, 1+a, x)

we get the following spectral relation for the Hilbert singular operator

/1 (1-— t2)n—1/2Pn(1”_1/2v"_1/2)([)dt

t 22 Py — 1) (3/2 — n) P12 1/27m) (), (13)
— X

m+2n—1

where I'(z) is the known Gamma function.
If the inclusion rigidity varies by the law

E(x) = (1 — x2)" 2ho(x),

where bo(x) > O for |x| < 1, bg(x) = bo(—x), n > 0 is integer, then following from the above asymptotic analysis,
we obtain « = n — % forn = 2,3,...and 0 < @ < 1 forn = 0 orn = 1 (the same result is obtained for
E(x) = bo(x) > 0,0r E(x) = const, |x| < 1).

3. An approximate solution of SIDE (7)

On the basis of the above asymptotic analysis performed in the cases n = 0, n = 1, E(x) = bp(x) > O,
E(x) = const, |x| < 1 a solution of Eq. (7) will be sought in the form

o0
(p/(x)z /l_XZZXkPk(l/Z'l/z)(x)» (14)
k=1

where the numbers X have to be defined, k = 1,2, ....
Using the relations arising from (13) and from the Rodrigue formula (see [8, p. 107]), for the orthogonal Jacobi
polynomials, we obtain

k+1

LVT= 2P 0y
_/‘ @) — oppCI2ID

t—Xx

(p(x) — 2)3/22 Xk P(3/2 3/2)( ) W//(x) — _2(1 2) 1/2 ZkX P( 1/2 l/2)(x)' (15)
k=1
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Substituting relations (14), (15) into Eq. (7), we have

(1—x2)32 & P(3/2 3/2) S x, p-1/2-1/2)
_—E(x) § 2k k— (x) — E kg (x)
r= k=1

+2ko(1 — x?)~ 1/2ZkX PP TP ) = g0, Ixl <1 (16)
k=

(= 1/2

Multiplying both parts of equality (16) by P, —1/2) (x) and integrating in the interval (—1, 1), we obtain an

infinite system of linear algebraic equations of the type

r 3/2 - -
ETESEY R O
I'(m+2) =l
where
1/2,—1/2 1/2,—1/2
R,s:,z——m f P TP o p T (e,

RO _ (1 x2)3/2 pB23/D ) pL2=1/D) o 4
mk — E(X) k 1 ( ) m+1 ()C) X,

1/2,—1/2
gm = / 1g<x)P,§,+{ /? (x)dx.

Investigating system (17) for regularity in the class of bounded sequences and using the known relations for the
Chebysheyv first order polynomials and for the function I'(z) (see [5, pp. 584, 83]),

P22 () I'm+1/2)

VAl (m+1)
lim mb-a LM ED
m—00 I'(m + b)

——Tu(x), T,(cosf) = cosmb

we obtain

o Da®pim) (7
mk Jk+Dm+1J
2ha (k) B(m)
7/ k+D(m+1)
1
CCm+3)2m+ 1)’
(=Dk+m 41 1 1
B 2 [(k+m+3)(k+m+1)+(k—m+1)(k—m—1)
_ {O(m_l), k=m, m— oo,
“lom™%, ok™>?), k#m, m—> oo, k— oo,

cos(k + 1) cos(m + 1)0 sin0d 6O

)

], k #m,

T(m+3/2)\ 2

a(k), B(m) — 1 for k, m — oo. Introducing the notation ?m = wmy, X, Where wy,;, = m( Tons2) ) — 1,m — o0,

system (17) will take the form

N R(l) R(z)
kOXm_Z<kak+ wfg)xk—gma m=1,2,.... (18)

k=1
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By virtue of the Darboux asymptotic formula (see [8, p. 175]), we obtain analogous estimates likewise for R,f ),
and the right-hand side g, of Eq. (18) satisfies at least the estimate

m=0m"?, m— .
However, if n = 2, a solution of Eq. (7) will be sought in the form
= 2,3/2
¢'(0) = (1= x> v PP (), (19)

k=1

where the numbers Y are to be defined, k =1,2,....
Using the relations arising from (13) and from the Rodrigue formula for the orthogonal Jacobi polynomials, we
get

NG —x2)3/2P,§3/2’3/2)(t)dt o P( 3/2.-3/2)
PR k+1 (x),
Yk 5 2 5/2 1 21 2

Substituting relations (19), (20) into Eq. (7) we obtain

1 Y pG/25/) 2002 ( 1/2 (3/2 ~3/2)
Yi P
Tt & E % P (x) — E (x)

21— Y kPP ) = ), el < 1 @1
k=1

Reasoning analogous to that carried out for system (18), from (21) we obtain

@
[(m+5/2)\2 < 3 R _
4/‘0’”(F(m—+3)) Y”’_Z<Rfsﬂz+7mk)y"=gm’ m=ha 22)
k=1
where
® (=3/2,-3/2) ) p(1/2.1/2)
RY) = 2x/_ P @ PP (x)dx,

1 Y1
o (5/2,5/2) (1/2 1/2)
R = /1 P P (x)dxP, (x)dx,

1

~ 1/2,1/2

&m =/ g PP (x)dx.
-1

~ 2
Introducing the notation Y, = §,,Y,,, where 6,, = m (%) — 1, m — o0, system (22) will take the form

_ = R R®
4ko¥,, — (—" )Y_ Com=1,2,.... 23
0Lm Z 5 +m—= WA gm,» m (23)

k=1

Using again the Darboux formula, and the known relation for the Chebyshev second order polynomial (see
[5. p. 584]))

P22 () jﬁl;(—l— 3122)) U (). Uy (cost) = sin(n + 1)0
T m

)

sin 6
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for Rr(n3 ,z and Rr(: ), we obtain the following estimates:

R® — om™, k=m, m— oo,

mk = lom™?), 0k, k#m, m— oo, k— oo,
R — O(m™h, k=m, m— oo,

mk = lom™Y?, o0k™'?), k#m, m— oo, k— oo,

and for the right-hand side g, of Eq. (23) we have at least the estimate
&m = om™ %, m— oco.

Thus systems (18) and (23) are quasi-completely regular for any positive values of parameters ko and A in the class
of bounded sequences.

On the basis of the Hilbert alternatives [9,10], if the determinants of the corresponding finite systems of linear
algebraic equations are other than zero, then systems (18) and (23) will have unique solutions in the class of bounded
sequences. Therefore, by the equivalence of systems (18), (23) and SIDE (7) the latter has likewise a unique solution.
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