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Professor Roland Duduchava
(on the occasion of 70th Birthday)

This year marks the 70th birthday of Professor Roland Duduchava, an
eminent Georgian mathematician whose contribution to the theory of in-
tegral equations of convolution type with discontinuous presymbols is rec-
ognized worldwide. He is an author and co-author of 4 monographs and
109 research papers. His results are successfully used by researchers work-
ing on singular integral equations, pseudodifferential equations, boundary
value problems for elliptic partial differential equations, and on many other
problems of mathematics and its applications.

Roland Duduchava was born on November 12, 1945 in Thilisi. He grad-
uated from a secondary school at Sokhumi in 1962 and enrolled the faculty
of Mechanics and Mathematics of Thilisi State University, from which he
graduated with honors in January 1968. He then became a PhD student at
A. Razmadze Mathematical Institute of the Georgian Academy of Sciences,
Thilisi, Georgia. In 1971, Roland Duduchava finished his PhD study in
Kishinev, Moldova, at the Institute of Mathematics and Computing Center
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of the Academy of Sciences of Moldova and in the same year defended his
Candidate Thesis (PhD degree) under the supervision of Professor I. Go-
hberg.

Since 1971, Roland Duduchava had worked as a junior, senior, lead-
ing and principal researcher at A. Razmadze Mathematical Institute of the
Georgian Academy of Sciences, and since 1995 he headed the Department
of Mathematical Physics.

In 1983, he defended his higher doctoral thesis (Habilitation) at the M.
Lomonosov Moscow State University. In 1989, he was granted the title of
Professor by the Supreme Certifying Commission of the USSR.

At various times, Roland Duduchava worked as a professor at I. Javakhi-
shvili Thilisi State University, IB Euro-Caucasian University, Humboldt
University in Berlin, Saarland University in Saarbrucken, and Stuttgart
University.

Roland Duduchava is a fellow of the Alexander von Humboldt Foundation
(1981-1989) and Professor Merkator of the German Research Council DFG
(2001-2002).

He has received 10 international (Soros, AMS, INTAS, DFG and other)
and 4 national (GNSF - Shota Rustaveli National Science Foundation) re-
search grants as a head of a research group.

Roland Duduchava is a member of editorial boards of 6 international
mathematical journals. He has successfully supervised 7 PhD students and
has served as a consultant for one higher doctoral thesis.

He is the president of the Georgian Mathematical Union (since 2009) and
the organizer of many international conferences including International Con-
ference “1Continuum Mechanics and Related Problems of Analysis” dedi-
cated to the 120-th birthday anniversary of academician N. Muskhelishvili
(2011), Caucasian Mathematics Conference (2014), International Workshop
on Operator Theory and Applications, IWOTA 2015, and others.

Professor Roland Duduchava is an outstanding scientist, whose life is full
of great achievements in mathematics.

We congratulate Roland Duduchava on his birthday and wish him every
joy, happiness and great fulfillment in the years to come.

D. Kapanadze, D. Natroshvili, E. Shargorodsky
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List of Publications of Roland Duduchava
(i) Monographs

1. Convolution integral equations with discontinuous presymbols, sin-
gular integral equations with fixed singularities, and their applica-
tions to problems in mechanics. (Russian) Trudy Tbiliss. Mat. Inst.
Razmadze Akad. Nauk Gruzin. SSR 60 (1979), 136 pp.

2. Integral equations in convolution with discontinuous presymbols, sin-
gular integral equations with fixed singularities, and their applica-
tions to some problems of mechanics. With German, French and Rus-
sian summaries. Teubner-Texte zur Mathematik. [Teubner Texts on
Mathematics] BSB B. G. Teubner Verlagsgesellschaft, Leipzig, 1979.

3. Boundary value problems in domains with peaks (with B. Silber-
mann). Mem. Differential Equations Math. Phys. 21 (2000), 1-122.

4. Interface crack problems for metallic-piezoelectric composite struc-
tures (with T. Buchukuri, O. Chkadua, and D. Natroshvili). Mem.
Differential Equations Math. Phys. 55 (2012), 1-150;
http://rmi.tsu.ge/jeomj/memoirs/vol55/contents.htm.

(ii) Papers

1. Singular integral operators in a Holder space with weight. (Russian)
Dokl. Akad. Nauk SSSR 191 (1970), 16-19.

2. The boundedness of the singular integration operator in Hélder spaces
with weight. (Russian) Mat. Issled. 5 (1970), vyp. 1 (15), 56-76.

3. Singular integral equations in Holder spaces with weight. I. Holder
coefficients. (Russian) Mat. Issled. 5 (1970), No. 2(16), 104-124.

4. Singular integral equations in Hélder spaces with weight. II. Partial
Holder coefficients. (Russian) Mat. Issled. 5 (1970), No. 3(17),
58-82.

5. The boundary value problem for systems of discrete Wiener—Hopf
equations. (Russian) Mat. Issled. 7 (1972), No. 2(24), 234-240,
292.

6. Discrete Wiener—Hopf equations that are composed of the Fourier
coefficients of piecewise Wiener functions. (Russian) Dokl. Akad.
Nauk SSSR 207 (1972), 1273-1276; translation in Sov. Math., Dokl.
13 (1972), 1903-1907.

7. Discrete Wiener-Hopf equations in I, spaces with weight. (Russian)
Sakharth. SSR Mecn. Akad. Moambe 67 (1972), 17-20.

8. The algebras of singular integral operators in spaces of Holder func-
tions with weight. (Russian) Sakharth. SSR Mecn. Akad. Moambe
65 (1972), 25-28.

9. Wiener-Hopf integral operators with discontinuous symbols. (Rus-
sian) Dokl. Akad. Nauk SSSR 211 (1973), 277-280; translation in
Sov. Math., Dokl. 14 (1973), 1001-1005.
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Algebras of one-dimensional singular integral operators in space of
Holder functions with weight. (Russian) A collection of articles on
the theory of functions, 5. Sakharth. SSR Mecn. Akad. Math. Inst.
Shrom. 43 (1973), 19-52. (errata insert).

On Noether theorems for singular integral equations. (Russian) In
Proceedings of Symposium on Mechanics and Related Problems of
Analysis, vol. 1, Metsniereba, Thilisi, 19-52, 1973.

Singular integral operators on piecewise smooth curves. (Russian)
Sakharth. SSR Mecn. Akad. Moambe 71 (1973), 553-556.
Multidimensional convolution equations formed from the Fourier co-
efficients of discontinuous functions. (Russian) Sakharth. SSR Mecn.
Akad. Moambe 74 (1974), 277-280.

Discrete convolution operators on symmetric spaces of sequences with
weights. In Theses of the Conference of Young Scientists and Post-
graduates, 1. Javakhishvili State University, I. Vekua Institute of Ap-
plied Mathematics, pp. 63—64, Thilisi University Press, Thilisi, 1974.
Singular integral equations with unbounded coefficients. (Russian)
A collection of articles on the equations of mathematical physics, 4.
Sakharth. SSR Mecn. Akad. Math. Inst. Shrom. 44 (1974), 72-78.
Convolution integral operators with discontinuous coefficients. (Rus-
sian) Dokl. Akad. Nauk SSSR 218 (1974), 264-267; translation in
Sov. Math., Dokl. 15 (1975), 1302-1306.

Bisingular integral operators and convolution operators in a quad-
rant. (Russian) Dokl. Akad. Nauk SSSR 221 (1975), No. 2, 279—
282; translation in Sov. Math., Dokl. 16 (1975), 330-334.
Wiener—Hopf integral operators. (Russian) Math. Nachr. 65 (1975),
59-82.

Convolution integral operators with discontinuous symbols. (Rus-
sian) Collection of articles on functional analysis, 2. Sakharth. SSR
Mecn. Akad. Math. Inst. Shrom. 50 (1975), 34-41.

The discrete Wiener—Hopf equations. (Russian) Collection of articles
on functional analysis, 2. Sakharth. SSR Mecn. Akad. Math. Inst.
Shrom. 50 (1975), 42-59.

Bisingular integral operators, and boundary value problems of the
theory of analytic functions in spaces of generalized functions. (Rus-
sian) Dokl. Akad. Nauk SSSR 224 (1975), No. 5, 996-999; transla-
tion in Sov. Math., Dokl. 17 (1976), 1324-1328.

Integral convolution operators on the quadrant with discontinuous
symbols. (Russian) Izv. Akad. Nauk SSSR Ser. Mat. 40 (1976),
No. 2, 388-412, 470; translation in Math. USSR, Izv. 10 (1976),
371-392 (1977).

Bisingular integral operators with discontinuous coefficients. (Rus-
sian) Mat. Sb. (N.S.) 101(143) (1976), No. 4, 584-609, 640; trans-
lation in Math. USSR, Sb. 30 (1976), 515-537 (1978).
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On singular integral operators on piecewise smooth lines. Function
theoretic methods in differential equations, pp. 109-131. Res. Notes
in Math., No. 8, Pitman, London, 1976.

A uniqueness theorem for the integral equation of a thin rectangular
airfoil (with V. G. Maz’ja). (Russian) Sakharth. SSR Mecn. Akad.
Moambe 87 (1977), No. 1, 53-56.

Integral operators of convolution type with discontinuous coefficients.
(Russian) Math. Nachr. 79 (1977), 75-98.

Discrete convolution operators on the quarter plane, and their in-
dices. (Russian) Izv. Akad. Nauk SSSR Ser. Mat. 41 (1977), No. 5,
1125-1137; translation in Math. USSR, Izv. 11 (1977), 1072-1084.
Singular integral equations with fixed singularities in the kernel on
piecewise smooth lines. (Russian) Soobshch. Akad. Nauk Gruzin.
SSR 91 (1978), No. 2, 293-296.

Some integral equations with singular kernels. (Russian) Soobshch.
Akad. Nauk Gruzin. SSR 92 (1978), No. 1, 21-24.

Integral equations of convolution type with discontinuous coefficients.
(Russian) Soobshch. Akad. Nauk Gruzin. SSR 92 (1978), No. 2,
281-284.

On the index of bisingular integral operators. I. (Russian) Math.
Nachr. 91 (1979), 431-460.

On the index of bisingular integral operators. II. (Russian) Math.
Nachr. 92 (1979), 289-307.

Integral equation of convolution type (with B. Khvedelidze). Mathe-
matical Encyclopaedia 2, 598-600, Sovetskaya Entsiklopedia, Moscow,
1979.

Solution of a convolution equation on a quadrant. (Russian) Mat.
Zametki 27 (1980), No. 3, 415-427, 494; translation in Math. Notes
27 (1980), 207-213.

Integral convolution operators on the half axis with semi-almost-
periodic presymbols (with A. I. Saginashvili). (Russian) Soobshch.
Akad. Nauk Gruzin. SSR 98 (1980), No. 1, 21-24.

Integral equations of convolution on the half axis with semi-almost-
periodic presymbols (with A. I. Saginashvili). (Russian) Differentsi-
al’nye Uravneniya 17 (1981), No. 2, 301-312, 389-390; translation
in Differ. Equations 17 (1981), 207-216.

An application of singular integral equations to some problems of
elasticity. Integral Equations Operator Theory 5 (1982), No. 4, 475—
489.

Multidimensional singular integral equations. Preliminary theorems.
(Russian) Soobshch. Akad. Nauk Gruzin. SSR 109 (1983), No. 2,
241-244.

Multidimensional singular integral equations. Fundamental theo-
rems. (Russian) Soobshch. Akad. Nauk Gruzin. SSR 111 (1983),
No. 3, 465-468.
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The index of singular integral equations with complex-conjugate func-
tions on piecewise smooth lines (with T. I. Latsabidze). (Russian)
Soobshch. Akad. Nauk Gruzin. SSR 115 (1984), No. 1, 29-32.

On multidimensional singular integral operators. 1. The half-space
case. J. Operator Theory 11 (1984), No. 1, 41-76.

On multidimensional singular integral operators. II. The case of com-
pact manifolds. J. Operator Theory 11 (1984), No. 2, 199-214.

On general singular integral operators of the plane theory of elastic-
ity. Rend. Sem. Mat. Univ. Politec. Torino 42 (1984), No. 3,
15-41.

The Riemann-Hilbert boundary value problem in a bicylinder (with
L. Rodino). Boll. Un. Mat. Ital. A (6) 4 (1985), No. 2, 327-336.
The index of singular integral equations with complex-conjugate func-
tions on piecewise-smooth lines (with T. I. Latsabidze). (Russian)
Trudy Tbiliss. Mat. Inst. Razmadze Akad. Nauk Gruzin. SSR 76
(1985), 40-59.

General singular integral equations and fundamental problems of the
plane theory of elasticity. (Russian) Trudy Tbiliss. Mat. Inst. Raz-
madze Akad. Nauk Gruzin. SSR 82 (1986), 45-89.

On algebras generated by convolutions and discontinuous functions.
Special issue: Wiener—Hopf problems and applications (Oberwolfach,
1986). Integral Equations Operator Theory 10 (1987), No. 4, 505—
530.

The algebra of nonclassical singular integral operators on half space
(with R. Schneider). Special issue: Wiener-Hopf problems and ap-
plications (Oberwolfach, 1986). Integral Equations Operator Theory
10 (1987), No. 4, 531-553.

On the regularization of the singular integral operators (with G. Mjza-
via). In: Abstracts of the Conference “Operator Theory, Advances
and Applications”, Calgary, August, 1988.

Continuity of generalized solutions of fundamental boundary value
problems in the mathematical theory of cracks (with D. G. Na-
troshvili and E. M. Shargorodsky). (Russian) Soobshch. Akad. Nauk
Gruzin. SSR 135 (1989), No. 3, 497-500.

Basic boundary value problems of the mathematical theory of cracks
for anisotropic media (with D. G. Natroshvili and E. M. Shargorod-
sky). (Russian) Proc. Extended Seminar I. Vekua Inst. Appl. Math.
4 (1989), No. 2, 87-90.

Boundary value problems of the mathematical theory of cracks (with
D. G. Natroshvili and E. M. Shargorodsky). Tbiliss. Gos. Univ.
Inst. Prikl. Mat. Trudy 39 (1990), 68-84; I. Vekua Institute of
Applied Mathematics of Thilisi State University, Tbilisi University
Press, Tbilisi, 1990.
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Singular integral operators with complex conjugation on piecewise-
smooth lines (with T. I. Latsabidze and A. I. Saginashvili). (Russian)
Soobshch. Akad. Nauk Gruzii 146 (1992), No. 1, 21-24 (1993).
Bessel potential operators for the quarter-plane (with F.-O. Speck).
Appl. Anal. 45 (1992), No. 1-4, 49-68.

Wiener—Hopf equations with the transmission property. Integral Equ-
ations Operator Theory 15 (1992), No. 3, 412-426.
Pseudodifferential operators on compact manifolds with Lipschitz
boundary (with F.-O. Speck). Math. Nachr. 160 (1993), 149-191.
On the norm of singular integral operator on curves with cusps (with
N. Krupnik). Integral Equations Operator Theory 20 (1994), No. 4,
377-382.

Basic boundary value problems of thermoelasticity for anisotropic
bodies with cuts (with D. Natroshvili and E. Shargorodsky). 1. Geor-
gian Math. J. 2 (1995), No. 2, 123-140.

Basic boundary value problems of thermoelasticity for anisotropic
bodies with cuts (with D. Natroshvili and E. Shargorodsky). II.
Georgian Math. J. 2 (1995), No. 3, 259-276.

Two-dimensional singular integral operators with shift (with A. L.
Saginashvili and E. M. Shargorodsky). (Russian) Trudy Tbiliss. Mat.
Inst. Razmadze Akad. Nauk Gruzii 103 (1995), 3-13.

On the approximation of singular integral equations by equations
with smooth kernels (with S. Prossdorf. Integral Equations Operator
Theory 21 (1995), No. 2, 224-237.

Singular integral operators with the complex conjugation on curves
with cusps (with T. Latsabidze and A. Saginashvili). Integral Equa-
tions Operator Theory 22 (1995), No. 1, 1-36.

Finite interval convolution operators on the Bessel potential spaces
Hy (with M. A. Bastos and A. F. dos Santos). Math. Nachr. 173
(1995), 49-63.

The Wiener—Hopf method for systems of pseudodifferential equations
with an application to crack problems (with W. L. Wendland). In-
tegral Equations Operator Theory 23 (1995), No. 3, 294-335.

The Wiener—Hopf method in crack and interface problems (with A.
M. Séandig and W. L. Wendland). ZAMM Zeitschrift fir angewandte
Mathematik und Mechanik 76 (1996), 113-116.

On two-dimensional singular integral operators with conformal Car-
leman shift (with A. I. Saginashvili and E. M. Shargorodsky). J.
Operator Theory 37 (1997), No. 2, 263-279.

Bessel potential operator. FEncyclopaedia of Mathematics, Suppl.
Vol. 1, pp. 116-117, Prof. M. Hazewinkel (Ed.), Kluwer Acad.
Publ., 1997.
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Mixed crack type problem in anisotropic elasticity (with D. Na-
troshvili). Math. Nachr. 191 (1998), 83-107.

Asymptotics of solutions to some boundary value problems of elas-
ticity for bodies with cuspidal edges (with O. Chkadua). Mem. Dif-
ferential Equations Math. Phys. 15 (1998), 29-58.

Asymptotics of solutions to a pseudodifferential equations (with O.
Chkadua). Bull. Georgian Acad. Sci. 158 (1998), No. 2, 207-210.
Asymptotics of potential-type functions (with O. Chkadua). Bull.
Georgian Acad. Sci. 159 (1999), No. 1, 23-27.

An algebra of integral operators with fixed singularities in kernels
(with N. Krupnik and E. Shargorodsky). Integral Equations Operator
Theory 33 (1999), No. 4, 406-425.

Asymptotics of solutions to the crack problem (with O. Chkadua).
Bull. Georgian Acad. Sci. 159 (1999), No. 3, 389-391.

Interface cracks in anisotropic composites (with A.-M. Séndig and
W. L. Wendland). Math. Methods Appl. Sci. 22 (1999), No. 16,
1413-1446.

On the Prandtl equation (with D. Kapanadze). Georgian Math. J.
6 (1999), No. 6, 525-536.

Asymptotics of functions represented by potentials (with O. Chkadua).
Russ. J. Math. Phys. 7 (2000), No. 1, 15-47.

Pseudodifferential equations on manifolds with boundary: Fredholm
property and asymptotic (with O. Chkadua). Math. Nachr. 222
(2001), 79-139.

Singular integral equations in special weighted spaces (with F.-O.
Speck). Georgian Math. J. 7 (2000), No. 4, 633-642.

The Green formula and layer potentials. Integral Equations Operator
Theory 41 (2001), No. 2, 127-178.

Singular integral equations on piecewise smooth curves in spaces of
smooth functions (with L. P. Castro and F.-O. Speck). Toeplitz ma-
trices and singular integral equations (Pobershau, 2001), 107-144,
Oper. Theory Adv. Appl., 135, Birkhduser, Basel, 2002.
Asymptotics without logarithmic terms for crack problems (with M.
Costabel and M. Dauge). Comm. Partial Differential Equations 28
(2003), No. 5-6, 869-926.

Localization and minimal normalization of some basic mixed bound-
ary value problems (with L. P. Castro and F.-O. Speck). Factoriza-
tion, singular operators and related problems (Funchal, 2002), 73—
100, Kluwer Acad. Publ., Dordrecht, 2003.

Crack-type boundary value problems of electro-elasticity (with T.
Buchukuri and O. Chkadua). Operator theoretical methods and appli-
cations to mathematical physics, 189-212, Oper. Theory Adv. Appl.,
147, Birkhduser, Basel, 2004.
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Abstract. This paper contains a short presentation of author’s results
on spectral properties of main boundary value problems for strongly elliptic
second-order systems in bounded Lipschitz domains. We consider the ques-
tions on the completeness of root functions, on the summability of Fourier
series with respect to them and on their basis property in spaces H, with
indices s,p close to +1,2. The complete presentation will be published
elsewhere.
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1. Let © be a bounded domain in R”, n > 2, with Lipschitz boundary I'.
Assume that we have a matrix strongly elliptic [16] second-order operator

n n
Lu:=— Z 8jaj,k8ku + Z bj(?ju +cu
Gk=1 j=1
in Q with complex-valued coefficients of small smoothness (in particular,
with Lipschitz higher-order coefficients). The form

@(u,v):/[Zaj’kaku-8j6+ij8ju~E+cu~ﬁ dz
Q

is associated with L. We first consider the Dirichlet and Neumann prob-
lems in a weak sense for the equation Lu = f with homogeneous boundary
conditions. Solutions are defined by the Green formula

(Lu,v)q = D(u,v). (1)
In the simplest setting, in the Dirichlet problem

wve H'(Q) = H'(Q), Lu=feH (),
and in the Neumann problem
u,v € HY(Q) = W3 (Q), Lu=fe H'(Q).

(The definitions of more general spaces can be seen in Section 2 below.) In
such a generality, the Green formula is postulated. The functions f and w,
v belong to spaces dual with respect to a continuation of the standard inner
product in Ly ()

(u,v)q = /u-@dm.
Q
The bounded operators

Lp:HY(Q) — H™Y(Q) and Ly : HY(Q) — H™Y(Q)

correspond to these problems. The domains of these operators are com-
pactly and densely embedded in the right-hand spaces. We wish to con-
sider spectral properties of these operators. We assume that the form & is
coercive:

[ull (@) < C1Re ®(u,u) + CollullZ, o). (2)

In the Dirichlet problem, the coerciveness is needed only on H'(f2) and
follows from the strong ellipticity, For the Neumann problem, the simple
sufficient conditions are known, fulfilled, in particular, for elasticity systems
(see e.g. [2, Section 11]).

The last term in (2) can be removed by using a shift of the spectral
parameter. After this, we have the strong coercivity of ®. Below it is
assumed. From it, the invertibility of the operators Lp and Ly follows by
the Laz—Milgram theorem (see e.g. [2, Section 18]). The same is true for the
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adjoint operators L}, and L}, defined by the operator L* formally adjoint
to L (in Q or Q, respectively, see [2, Section 11]) and the Green formula

O (u,v) = (u, L*v)

with the same ®.

The inverse operators are compact. Hence Lp and Ly are the operators
with a discrete spectrum in their ranges. Our main question is: when their
root functions are complete, i.e. their finite linear combinations are dense
(in the ranges and hence in the domains), or are “better”.

For the problems in the simplest setting indicated above, there are simple
tools for the investigation of the completeness since only Hilbert spaces are
used in this setting. In particular, L can be a formally self-adjoint operator
in Q or Q:

(ID(’LL, 'U) = m

for u, v in H*(2) or H(), respectively. Then we take the form ®(u, v) for
the inner product in the domain of Lp or Ly, respectively. In the ranges,
we introduce the corresponding inner product e.g. <I>(L151f, Ll_)lg) in the
case of the Dirichlet problem. The operators become self-adjoint, and a
unique orthogonal basis of eigenfunctions exists in the both spaces.

Here, elementary, but very important remark consists in the fact that we
need the inner product defined by the operator.

The asymptotics of the eigenvalues \; of self-adjoint operators Lp and
Ly in a Lipschitz domain is known [12]. Namely, if A, are enumerated in
the non-decreasing order taking multiplicities into account, then, as for the
smooth problems,

A ~ ck®

(even with a fairly good remainder estimate). For non-self-adjoint compact
operators LBl and L]_Vl, this implies the estimate of “s-numbers” (see [7,
Chapter 2])

s <Ck™ 2. (3)

We have also the completeness if L is a weak perturbation of a formally
self-adjoint operator (i.e. a perturbation in terms of order not greater
than 1).

A more general condition, sufficient for the completeness, gives the Dun-
ford=Schwartz theorem which is formulated in terms of angles between rays
on the complex plane from the origin with power estimate for the norm of
the resolvent (see [9, Chapter XI]). We only formulate a corollary for our
problems in the simplest spaces.

Denote by Ay the closed sector on the complex plane of opening 26 with
bisector R;.. By My we denote the closure of the complement to Ag. Let 6
be such that the values of ®(u,u) (with zero boundary values for « in the
case of the Dirichlet problem) are contained in Ag,. Obviously, it contains
all eigenvalues of Lp or Ly.

Note that 6y < 5 and that e’ is strongly coercive if 0 < a < 5 — bo.
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Proposition 1. The root functions of the operators Lp and Ly are com-
plete in their ranges and domains if
T

90<ﬁ' (4)

The proof uses (3) and the optimal resolvent estimate in My with 6 a
little greater than 6y (see (8) below), it is easily obtained in our simplest
spaces, see [2, Section 11].

2. However, our problems can be considered in more general spaces Hy of
Bessel potentials. (For p = 2, they are H*.) We remind definitions and
some facts from their theory (cf. [2, Sections 14]).

L. H;(R”) = A°L,(R") for 1 < p < 00, s € R, where A™% =
F~Y(1 + [¢/*)7%/2F and F is the Fourier transform in the sense
of distributions.

2. H,(£2) is the space of restrictions of elements in H;(R™) to €2 with
inf-norm. For integers s > 0, they are the Sobolev spaces WPS(Q)

3. H*(Q) is the subspace in H*(R™) of elements supported in .

We need to mention the following facts.

These spaces are separable and reflexive Banach spaces.

There is a universal bounded operator of continuation from H,(f2) to
Hy(R™) [13].

There is an operator of passage to the trace on I' acting boundedly from

sl
Hp+p(Q) to the Besov-Slobodetskii space B, (T') = W;(Q2) for 0 < s < 1

(only) with a bounded right inverse.
The spaces fNIf,(Q) can be identified with H;($2) for small |s].
The spaces H;(£2) and ﬁ;s(ﬁ) are dual. Here and below 1% + % =1.
We agree not to write 2.
Now, in the Dirichlet problem

1 1 1 1 1 1
~5+ts+ —5ts——7 ~5—s+=
weH;, 7, feH,” ",veH, ",
and in the Neumann problem
1 1 1 1 1 1
lys4l ~—14s—L 1-s+L
weH;, ", feH,” ", veH, 7

The solutions are defined by the same Green formula (1). The domains
of the operators Lp and Ly: u —— f are again compactly and densely
embedded in their ranges. The functions v and f belong to the spaces with
difference of superscripts equal 2. The functions f and v belong to the dual
spaces. But |s| < % in view of the trace theorem, and the functions f and
u are generally not in dual spaces; because of this fact, the Lax—Milgram
theorem cannot be applied.

Instead, the remarkable Shneiberg’s theorem from the interpolation the-
ory of operators is applicable. See [14] or [2, Section 13]. This is a theorem
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on the extrapolation of the invertibility of operators. According to it, there
exist some numbers ¢ € (0,1] and (small) § > 0 such that our problem
(Dirichlet or Neumann) is uniquely solvable for |s| < ¢, |r — 1| < &, where
r = 1. Simultaneously, this is a statement on the smoothness of solutions.
If L has a formally self-adjoint principal part, then, under an easy additional
condition at the points near I', e = 1 .

Let Q. s be the rectangle of corresponding points (s, %) For convenience,
we assume that it is common for the Dirichlet and Neumann problem and
that ¢ > §. Below, we will consider only (s,t) € Qcs.

What can be said about spectral properties of our operators in these
Banach spaces? Spectral properties of problems in abstract Banach spaces
were investigated by many mathematicians (Grothendieck, Pietsch, Konig,
Edmunds, Evans, Triebel, Markus, Matsaev, and many others). In partic-
ular, there are extensions of Dunford-Schwartz theorem ([6], [1]). But to
apply them, one needs to have an extension of the resolvent estimate.

However, it turned out that for our problems special theorems on the
completeness in Banach spaces are non-necessary at all. Let us explain
this.

For a fixed p with |% — 1| < 4, denote by I, the interval

3 1 1 1
(-5 et 2+€+p).
This is the union of superscripts of “the most right” domain of our operator,
“the most left” range of it and intermediate points. These spaces form a
unique scale. When the superscript decreases, the space is expanded. The
embedding is dense since smooth functions are dense in all spaces. Since
Lp and Ly are invertible, their root functions belong to the domain and
to the range simultaneously. If we have the completeness in one of these
spaces, then this is true in the other one as well.
We obtain the following

Proposition 2. The root functions of the operator Lp belong to all spaces
corresponding to points of I,,, and if they are complete in one of them, they
are complete in all other. The same is true for the operator Ly .

This is useful in obtaining the following result.

Theorem 3. The root functions belong to all spaces corresponding to points
of the union of intervals I, with |% — %| < 8, and if they are complete for

p =2, then the same is true for all p.

The proof uses, besides isomorphisms defined by our operator, the known

embeddings for our spaces. For p < 2, the obvious embeddings are used for
1

s=3— % . For p > 2, we use a less simple result (see [15, Section 4.6.1]):

1 1
l<p<g<oo, O'—TZTL(*—*).
p q
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Then there is a continuous and dense embedding Hy C H7. A similar

statement is true for the spaces fNIg
It follows that for our operators the domain with the subscript p and
superscript % + % is embedded into the range with the subscript ¢ > p and

superscript —% — % if

2 1 1
>-—=.
n—1"p q
We increase p by small steps and obtain the result in a finite number of
steps. O

In a simpler case of smooth elliptic problems in Sobolev spaces, such
approach was used by Agmon in his classical paper [4].

Remark. In the case of a formally self-adjoint L, in the spaces corresponding
to the points of the interval I, it is possible to introduce inner products
by using powers of the operator Lp or Ly, and then we have the same
orthogonal basis of eigenfunctions in these spaces.

3. For our spectral problems, there exists a second realization. The corre-
sponding operators can be considered as acting in L,(2) (in particular, in
Ly (), which is especially popular in the literature, see e.g. [12]) instead of
spaces with negative superscripts. We consider the Neumann problem for
definiteness. R

Let p be fixed with |2 — 1| < 4. Denote by H,({2) the space of such u

p
that the form ®(u,v) defines a continuous anti-linear functional on L,/ (£2).

1 1
s+
+o7

Of course, it is continuous on H. 5, (Q) for |s| < & (since the superscript

is positive here). Hence formula
(Lyu,v) = ®(u,v) (5)

1ig11
defines a solution u of the equation Lyu = f belonging to all Hp2+ M (Q)

with |s] <e. In ltAIp(Q)7 we introduce the graph norm by the equality
||u||%p(Q) = ||u||1£p(9) + ||f||1£p(9)'

For p = 2, it corresponds to the natural inner product in ﬁg (©). The first
term in the right-hand side can be omitted.

Theorem 4. The ﬁp(ﬂ) is a Banach space continuously embedded into the

spaces HE+S+%(Q) for |s| < e. The operator Ly defined by (5) maps the
space ﬁIp(Q) onto L,(Q) isomorphically. Its spectrum and root functions
remain the same, and the root functions are complete in ﬁp(Q) if they are
complete in ﬁ[’l(Q). In Ly(QY), this operator is self-adjoint if it is self-
adjoint in ﬁ[’l(Q), and then the orthonormal basis of eigenfunctions in
H~Y(Q) remains an orthogonal basis in ﬁg(Q)
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Remark. If the boundary I' and the coefficients in L are smooth, then ﬁp(ﬂ)
coincides with the subspace in Wg (Q) of functions satisfying the homoge-

neous Neumann boundary conditions in the usual sense. Otherwise, flp(Q)

can contain less smooth functions. The exact description of }AIP(Q) in a
general Lipschitz domain is unavailable including p = 2.

The situation with the Dirichlet problem is similar.

4. Now we discuss the summability of Fourier series with respect to root
functions by the Abel-Lidskii method. This is an intermediate property
between the completeness and the basis property.

First, we define the formal Fourier series with respect to the root vectors.
Let X and Y be separable Banach spaces with a compact and dense em-
bedding Y C X, and let A be a bounded and invertible operator ¥ — X.
Assume that A has a complete minimal system {x; }{° of root vectors in X.
Then the biorthogonal to it system {z;}{° is uniquely constructed from the
root vectors of A*, and to each vector x € X its formal Fourier series with
respect to {z;}9° is associated:

o0
x ~ chxk, where ¢ = (z, z1), (6)
1
(-, -) is the duality between X and X*. We enumerate the corresponding
eigenvalues A\ of A in order of increasing moduli taking multiplicities into
account.

Let now A be one of our operators Lp and Ly, X and Y be its range and
domain. Under some conditions (discussed below), it is possible to represent
each vector x € X in the form

1 .. i
z=g %1_% e Ra(N) dhx. (7)
ONE
Here, the number v and the parameter ¢ are positive, the contour 9Ay is the
boundary of Ay with negative direction, and R4 () is the resolvent of A:

Ra(\) = (A=)~

Moreover, assume that the domain Ay can be divided into subdomains by
arcs of radii R; 1 oo not containing eigenvalues and that the integral (7)
can be represented as the sum of integrals along the boundaries of these
subdomains. Each integral is calculated via the residues of the integrand at
the eigenvalues Ay lying in the subdomain.

This is a summability method of order v of the series (6) to the original
vector . This method was proposed by Lidskii in the case of a Hilbert space
under the name Abel’s method. Lidskii has found the conditions sufficient
for the realization of this method [11]; see also [3, Chapter 5].

For our problems, it suffices to have (4). The key tool is the optimal
resolvent estimate

IRAVI| < C(1+ A~ (8)
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in My for § > 6y. For our operators in the simplest spaces, it is easily
verified, and thus a deep strengthening of Proposition 1 is obtained.

To generalize this result to the spaces H,, first, it is necessary to gener-
alize the Lidskii theorem for the operators in Banach spaces. This was done
in [1]. Here the abstract theorem is required. Secondly, it is necessary to
generalize estimate (8) to these spaces. It turned out that this is not easy.

How to obtain the estimate, the paper by Groger—Rehberg [8] suggested
to the author. In this and some subsequent papers, the aim was to estimate
the resolvent of the mixed problem in a very general statement, with domain
of the corresponding operator contained in W}(€), which is the diagonal
direction s + % = % in our notation. To obtain the estimate, they used
Agmon’s idea from the same paper [4].

Following this idea, we introduce the additional variable ¢ and consider

the Lipschitz cylinder ' = Q x [—1,1]. In €', we consider the operator
L —no}

with the form
1

1
/@ (U, V) dt—i—n//@tU 0,V dt dx,
0 Q -1

where || = 1, |argn| < 5. This form is strongly coercive on functions from

HY(Q'), equal to zero at t = £1. We apply the estimate that follows from
Shneiberg’s theorem to functions depending on the parameter pu:

U(z,t) = u(z)o(t), where v(t) = @(t)e™, p=|A, A=,
and ¢(t) is a function from C§°[—1,1] equal to 1 on [—1,1].
Theorem 5. Let 0 > 0. Then for the resolvents of the operators Lp and
Ly in the spaces corresponding to the points of some neighborhood of the
centrum of the rectangle Q. s the uniform estimate (8) is valid for A € M.

The proof is carried out ﬁrst in two convenient directions s + l = %

(of Groger-Rehberg) and , on which the usual Sobolev— Slobodetsku
norms can be used, and then the mterpolatlon is applied.

Theorem 6. Let condition (4) be fulfilled. Then the Fourier series with
respect to the root functions of the operators Lp and Ly in the spaces
corresponding to the points of some neighborhood of the centrum of the
rectangle Q¢ 5, are summed to the corresponding vectors by the Abel-Lidskii
method of order v € (Z,05").

Remark. The estimate in Theorem 5 allows one to construct analytic semi-
groups e~ L2 and et to solve “parabolic” problems in a Lipschitz cylin-
der in our Banach spaces. See [2, Section 17]. An essential additional
remark: the strong coerciveness of the form ® is sufficient for this aim, no
additional assumptions on the coerciveness are needed.
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5. A similar approach can be applied to other spectral problems. We indi-
cate some of them. Cf. [2].

The mixed problem (with homogeneous Dirichlet and Neumann bound-
ary conditions on two parts of I' with common Lipschitz boundary of di-
mension n — 2).

The Robin problem with boundary condition TFu + Bu™ = 0, where
u™T is the boundary value of a solution and 77 is its conormal derivative,
Re 5(z) > 0.

The Dirichlet and Neumann problems for high-order strongly elliptic sys-
tems.

Of special interest is the Poincaré-Steklov spectral problem

Lu=0in Q, T u=Mu".
To it, the Dirichlet-to-Neumann operator is associated:
D:ut — Tt
1
Originally, it is considered as a bounded operator from Hz(I') = BZ(T)
1
to H-2(I') = B, ?(I). Its form (Du™,u") coincides with ®(u,w), which
implies its strong coerciveness and the invertibility of the operator. By
Shneiberg’s theorem, for small |s| and [p— 3| it has a bounded and invertible
extension ) )
By () — B, (D)
in Besov spaces on I', and we can investigate its spectral properties in these
spaces. Cf. [5].
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Abstract. A mixed problem with the third kind condition on one part of
boundary and with the Dirichlet condition on the rest part of the boundary
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obtain an approximate solution, we suggest the two-stage finite-difference
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1. INTRODUCTION

For finite-difference schemes, just as for any numerical method, the ques-
tion of accuracy is significant. One of the approaches for obtaining high
accuracy solutions is the method of corrections by differences of higher or-
der, offered empirically by L. Fox [4]. This idea is simple, but its theoretical
foundation is connected with significant difficulties. This is evidenced in
the works due to Volkov, in which the grounding of the method is given for
the Laplace and Poisson equations (see e.g. [10, 11]); besides, the problem
data are chosen in such a way that an exact solution belongs to the Holder
class of functions Cg ».

When investigating difference schemes by the energetic method, it is
desirable to take into account two points:

— the use of Taylor’s formula for determination of an approximation
error increases the requirement for the smoothness of an unknown
solution;

— an unimprovable rate of convergence on the class W3" can be reached
only by appropriate a priori estimates.

To overcome such difficulties in the last 30 years A. A. Samarskii and
other authors (see e.g. [7, 5, 9]) worked out the methodology allowing one
to obtain the estimates of convergence rate of difference schemes, in which
the convergence rate is consistent with the smoothness of the solution sought
for. For the elliptic problems such estimates have the form

|Un — ullwswy < ch™ *llullwy -

In the present work we consider the Poisson’s equation under the third
kind boundary condition on one part of boundary and with the Dirichlet
condition on the rest part of the boundary. As the first approximation, the
solution of the difference scheme AU = ¢ is considered which has the second
order of approximation. Using the basic solution U of the first approxima-
tion, the correcting addend R for the right-hand side of the difference scheme
is constructed. By means of the methodology for obtaining the consistent
estimates, it is proved that the solution U of the corrected difference scheme
AU = ¢ + R converges at rate O(h™) in the discrete Ly-norm, when the
exact solution belongs to the Sobolev space W3*(Q), m € (2,4].

For determination of the convergence of the offered method we essentially
use the convergence estimates obtained in the first and second stages with
discrete W3 and Lop-norms, respectively.

2. STATEMENT OF THE PROBLEM

Let Q = {z = (x1,22) : 0 <z, < 1} be a unit square with boundary I
Let 'y = {(0,22) : 0 <29 <1}, Tg=T\T_;. Let D" denote the differ-
ential operator D¥ = 9l /(92 0x4?), where v = (v1,v2) are multiindices
with nonnegative integer components, and |v| = v + 2. By W5 (Q), s > 0,
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we denote the Sobolev space with the norm defined by
lullivs @) = D lulivsy [ulvg@ = D 1Dl
k=1 |v|=k

when s is an integer. If s is a noninteger, let s = 5+¢, where 5 is the integer
part of s, and 0 < € < 1. In this case, the norm is defined by

lelifvs ) = lulivgay + [ulivs @),

where

s |D"u(x) — D u(t)|?
lulivg @) = / oz — ¢[2 2 dz dt.

Q Q
In particular, for s = 0, we have W = L,.
In this paper, we investigate certain two-stage finite difference method
for the following mixed boundary value problem:

Au=—f z €, (2.1)

u=0, z €, i:O'U7g(I’2>, zel_4. (2.2)
6371

We assume that the solution of the problem (2.1),(2.2) belongs to the
space W3*(Q2), m > 2.

Let h=1/n; h=h/2if 21 =0, h=hif 21 #0.

We introduce the mesh domains wy, = {q = ia : @a =1,...,n — 1},
W= w Xwe, w, = weU{0}, wl =wyU{l}, Wo = wa U{0;1}, -1 =
{(0,22) : 23 €wa}, Yo =7\ V-1, W=W1 X Wy, y=TNw.

We define the difference quotients in x, direction as follows:

(IF) — I (I -1

Vg, = h 5 Ta — h 5

where Tv := v, (&) = v(x £ hry) and r,, is the unit vector on the z,, axis.
On the set of mesh functions given on the mesh w and vanishing on 7o,
we define the inner product

(y,v) = > hhy(z)o(z).

wUy_1

The norm |y|| = (y,y)"/? turns this set into normalized space which we
denote by Hyp,.
Let

(5005 = D_y@)e(), ol =wy)g" &cw

Denote

||y||%/V22(w) = Hyfﬂvl ||2 + ||yf2£1?2||2 + 2||y51§2”ifr><w;r'
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3. FINITE DIFFERENCE METHOD

We need the following averaging operators for functions defined on Q:
Xy +h

1
Tiv(x) = 72 (h = |21 = &|)v(&r, 22) déy, = € w,
:Elfh
2 xr1+h
Tyv(z) = 7w / (h+ 21— &)v(&r, v2) dér, @ € 71,
xo+h
1
Tov(z) = 73 / (h — |z — §2|)U($1,£2) d&, T e wUvy_q.
Ig—h

In the Hilbert space H;, we define the difference operators:

Yz 21 rew
8@:1:‘/:?/:701; Aly: 2
E(yll _O'y)a T E V-1,

h o
A2y = (1 + o g)yizwzv A2y = yfzwg'

We approximate problem (2.1),(2.2) by the following finite-difference
scheme
AU = AMU 4+ AU =—p, x €wUry_q, (3.1)

where
2

h
Y= T1T2f + 6(5("1)T2.g - Z 6(5("1)952902’
2

S(z1) =14 h’
0, T 750

Using obtained solution U on the second stage of the method we correct
the right-hand side of the scheme and then we solve on the same mesh the
following difference scheme

AU = -5, z€wUn_q, (3.2)
where
h? o
The following theorem represents the main result of this paper.

Theorem 3.1. Let the solution of problem (2.2) belong to the space W3*(Q2),
m > 2. Then the convergence rate of the corrected difference scheme (3.2)
in the discrete Lo-norm is defined by the estimate

1T = ull ) < eh™ ullwy @), 2<m <4, (3-3)

where the positive constant ¢ does not depend on u and h.
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4. AUXILIARY RESULTS

Let Z = U —u, where U is a solution of the difference scheme (3.1), while
u is a solution of the differential problem (2.1), (2.2).

Lemma 4.1. The error of the difference scheme (3.1) Z = U —u represents
a solution of the following problem

AZ =m +m2, Z €My, (4.1)
where
Ay (Tou — u), , T € w,
n Al(Tgu—uf%u@m), T € y_1,
(Thu — U)zy,y, T € w,
N2 = h Ou h

T B2 By
(1“’ u 26I1+GU1§2I2 v 71

Proof. From equation (2.1) we have:

(Tow)z, 2, + (T zgem, = —ThTof, = € w, (4.2)
or, the same,
Uz oy T Ugpzy + 1+ 12 = T2 f, 7 €w. (4.3)
Acting on the equation (2.1) by operator 717> we obtain
%T2 (e — %) + (Ty)gyny = —TiTof, o €71, (4.4)

Rewriting the addend of the left-hand side of this equality we get

2 0 2 2 2
— Ty (Ux1 — —u) =T (uml — au) + ETQg =ANTou+ —Tag

h oy h h
h 2
- Alu + m + 8 (umlizwg - Uuigzg) + E T2g7 (45)
h oh
(Tlu)izwz = (1 +o g)uing - ? Uz oz,
h ou h
Tiu—u—3 o+ 2 ug

+(1U v 28$1+6’M1)§2$2

n (ﬁ Ou R )
2 axl 6 o Toxo
oh h du h
e P (P2 TLY
20t = ot T3 g T v )y, (10)
Summing up equalities (4.5), (4.6) we find

%Tz (Uzl - %) + (Thu)zyz,

2 h ( Ou
=MAMu+Asu+n +n+-Tog+ = (— fcru>
h 2 83@1 ToXo
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and according to (4.4) we have

2 h
Au+ Aou+m +m + 7 Tag — 5 Jmaws = ~TTrf, ©€vy_1. (4.7)

The equalities (4.3), (4.7) can be rewritten as follows
AMu+Au+n+1n0=—p, €EwWUvy_1. (4.8)
Subtraction of (4.8) from (3.1) proves (4.1). O

Let Z = U — u, where U is a solution of the problem (3.2), and u is a
solution of the differential problem (2.1), (2.2).

Lemma 4.2. The error of the solution of difference scheme (3.2) Z = U —u
represents a solution of the following problem

— h2 o
AZ = A1<1 + AQCQ + F A1A2(u — U), (49)
where
C—Tu—u—h—zuf +h—55(x)A (ﬁ) rEwy
1 =412 19 Umawe 720 1)A2 021/ V-1,
h2
Tlu—ufﬁuflml, T € w,

R P T By

1 6 Oz 6 180 \ 0x; z1ey Tt

Proof. (4.2) can be easily rewritten as follows

h2
Uz xq + Uz xo + —= UZy 21 Tawo + AlCl + AQCZ = _TlTva T Euw. (410)

6
Summing up (4.7) and identity
o /2h Ou 2h h? o 2h
A(ii_ir) — AA = —— Yzsx
T T )

we obtain

o h2 o
Au+ AG + Asu+ As(o + I AiAou

2 h
= 7T1T2f* ET29+6%2x2’ T e y_q. (411)
Then (4.10), (4.11) can be rewritten as follows

h2
Aju+ Aou + 3 Muzye, + A1G + Ao

h2
= -—TNTof — §(z1)Teg + 12 8(21)G50wy, TE WUy 1. (4.12)

Subtracting (4.12) from (3.2) we conclude that the lemma is valid.
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Lemma 4.3. For solutions of the problems (4.1) and (4.9) the following a
priori estimates

1Zlwz @) < e(llmll + lnal), (4.13)
IZ]| < c(lGall + 11Gll + | Zzas ) (4.14)

are valid.

The proof follows from the facts that A;, Ay and, therefore, A are self-
adjoint and negative definite (see e.g. [8, Ch. IV, § 2]):

IAZ]] = el Z]lwz ()
IATMAL <1, AN A < 1.
To determine the rate of convergence of the two-stage finite difference

method with the help of Lemma 4.3, it is sufficient to estimate the terms
on the right-hand sides of (4.13), (4.14).

Lemma 4.4. Assume that the linear functional [(u) is bounded in W3 (E),
where s = 5+ ¢, 5 is an integer, 0 < ¢ < 1, and I(P) = 0 for every
polynomial P of degree < s in two variables. Then, there exists a constant
¢, independent of u, such that |l(u)| < clulw; (k).

This lemma is a particular case of the Dupont—Scott approximation the-
orem [3] and represents a generalization of the Bramble-Hilbert lemma [2]
(see also [8]).

Proof of Theorem 3.1. Functionals 7, (o, @ = 1,2, are bounded when u €
Wi (), m > 2, and they vanish on polynomials up to the third order.
Using the well-known methodology (see e.g. [8, 1]), which is based on the
Lemma 4.4, we have for them the following estimates

|7]o¢‘ § Chm73|u‘w2m(e), 2<m S 4,

[Cal < h™ Hulwpey, 2 <m <4,

where symbol e denotes those elementary cells on which functionals 7., (.,
are defined:

616(1‘): {(€1a€2): |xa_§a‘<h7 04:172}, ifwa,
{(&,&): 0< & <2h, |zg —&| < h}, if z€q_1.

As a result we have

Inall* =" hhlnal?

wUy—1

<c Z h2m74|u|$,v2m(e) < ch2m74|u|%,vzm(9), 2<m <4,
wUy—1
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wUy_1
<c Z h2m|u\€v2m(e) < ch2m|u|%v2m(m, 2<m<A4
wUy_1
These estimates with the Lemma 4.3 accomplish the proof of the Theo-
rem 3.1. (Il

5. NUMERICAL EXPERIMENTS

Now, we present some numerical results to demonstrate the convergence
order of the proposed method. The experimental order of convergence in
the discrete Lo and maximum norms are computed by formulas

[V — ull

Y, —
Ord(Y) =1logy | ¥ = ull

, Ord(Y)=1Io ,
Yoo —u)’ OrdY) =logs o

where u is the exact solution of original problem, while Y}, denotes the
solution of the difference scheme on the grid with step h.

Below, in the examples the symbols U , U denote solutions of the differ-
ence schemes (3.1), (3.2), respectively.

Let Q = {x = (x1,22) : |z1] < 1, 0 < 22 < 1} and T" be its boundary;
I'.,= {(—].,.’EQ) t0< 2 < 1}, I'y = ].—‘\].—‘,1.

Consider the problem

Au=—f z€Q,
u=0, x€l a—u—?)u— (x2), z€T
=Y 05 8931_ g\r2), -1,

where

flz) = (73(@3 — 21 + 1) — 61) sin(wzz), x € (—1,0) x (0,1),
72(1 — 1) sin(wza), z €10,1) x (0,1),
g(x2) = sin(mzz).
The exact solution is
(z) = {(33:13 —x1 + 1)sin(rzs), z €[-1,0) x [0, 1],

(1 — z) sin(mrzs), x €]0,1] x [0,1]. (5:1)

The right-hand side is calculated by the computer algebra system (CAS)
MuPAD.
For 1 = 0:
2R3
20

p=TNTf= ( -
For ©1 = h,2h,3h,...:
o =TTof =721 — 21)\?sin(rxs).

+ h) M sin(my).
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For vy = —h,—2h,—3h,...,—(n — 1)h:
72h?

TTof = [r2(z3 +1 —2y) — 621 + x1) A sin(mzy).

For x = —1:
h? h 2
_ 2 0" 2)\ 2 2
NTxf = <7T h(lO 5 T 3) 2h+7 +6))\ sin(rzz),
Tog = N sin(122),  Grpe, = —m> A sin(mas).

The results of calculations are given by Tables 1, 2.

TABLE 1. Experimental order of convergence with respect
to the norm of L.

[ n [ W=l | 10—l [ordw) ] ord@)]

i 1.6881e—02 | 9.2278 e—04
2.0151 4.0074

é 4.1762e—03 | 5.7377e—05
2.0140 4.0245

lifi 1.0340e—03 | 3.5256 e—06
2.0087 4.0178

3% 2.5695e¢—04 | 2.1765e—07
2.0048 4.0103

6i4 6.4024e—05 | 1.3507e—08
. 2.0025 4.0055

128 1.5978 e—05 | 8.4099e—10

Remark. The function defined by formula (5.1) belongs to the class W5-5().
The order of convergence obtained experimentally, and equaled 4, may point
at the fact that condition v € W3*(Q) in the Theorem 3.1 is sufficient, not
necessary.

6. CONCLUSION

We consider a mixed boundary-value problem for the 2D Poisson’s equa-
tion in a square which is solved by the finite-difference scheme with ap-
proximation of order O(h?) based on a 5-point stencil. Using the obtained
solution, we correct the right-hand side of the scheme and repeatedly solve
the scheme on the same mesh with the same stencil. Using the methodol-
ogy of obtaining the consistent estimates, worked by Samarskii et al., it is
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TABLE 2. Experimental order of convergence with respect
to the maximum norm.

[ n 10— ullso | 00— ullss | Ord(©) [ Ord(@) ]

i 2.8838¢—02 | 1.6708 ¢e—03
1.9843 3.8432

é 7.2884e—03 | 1.1641e—04
1.9960 3.9825

1—16 1.8271e—03 | 7.3647 ¢—06
1.9990 3.9902

3% 4.5710e—04 | 4.6344 e¢—07
1.9997 3.9989

6%1 1.1430e—04 | 2.8988 ¢—08
1.9997 3.9997

% 2.8579e—05 | 1.8121e—09

proved that the solution of the corrected difference scheme converges at rate
O(h™) in the discrete La(w)-norm, when the exact solution belongs to the
Sobolev space W3 (), m € (2,4]. For determination of the convergence of
the offered method we essentially use the convergence estimates obtained in
the first and second stages with discrete W2 and Ly - norms, respectively.

The method can be generalized for an elliptic differential equation with
mixed derivatives and a system of equations, and also for the case of other
type boundary conditions.
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INTRODUCTION

The main object of our study is the following parameterized integral
equation involving integration with respect to an arbitrary measure:

u(t,x, \)

t
= [ ds [ Witsm 0 (uls = 75,2000 Al V)

—00 Q
+I(t,x,\), t>a, 2€Q, A€A (1)

with the initial (prehistory) condition
u( x,\) =& x,N), £<a, €, N€EA. (2)

Here, the function u represents the activity of a neural element at time
t and position x. The generalized spatio-temporal connectivity kernel W
determines the time-dependent coupling between elements at positions x
and y. The non-negative activation function f gives the firing rate of a
neuron with activity u. The non-negative function 7 represents the time-
dependent axonal delay effects in the neural field, which require a prehistory
condition given by the function ¢. The function I(¢, z) represents a variable
external input. All the above functions involve a parametrization by the
parameter A which, as well as introducing of an arbitrary parameterized
measure v( -, A), gives us some investigation advantages.

The equation (1) covers a wide variety of neural field models:

The most well-known Amari model [1]

Opu(t,x) = —u(t,x) + /w(:r —y)flu(t,y))dy + I(t,z), t >0, = € R,
R

can be obtained from the equation (1) by taking

W(t,s,z,y,\) = exp ( —(t— s))w(x —y),
T(t,z,y,\) = p(&z,A) =0.

The two-population Amari model (see [2], [16])

(cb) == () 02
N R/ (z: :jjjj) (@) (’}EZ&B?) "

+<§?)(t,x), t>0, z€R,
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can be obtained from the equation (1) by taking
W(t,s,z,y,\)

—ding (exp(~(t = s exp (= /a)/a) (%0 790 -,

Tt z,y,\) = p(&z,\) =0.
The delayed Amari model (see e.g. [5])

Opu(t,x) = —Lu(t,x) + /w(t, T, y)f(u(t —7(z,y), y)) dy + I(t, ),
Q

te| — ma)ir(a:,y),oo), x€Q C Bgrm(0,r), L=diag(ly,...,l,), ;>0
z,yEeN

with a time-dependent connectivity kernel is also a special case of the model

(1) with

W(t,s,z,y, \)=diag (ll exp ( - ll(t—s)), ool exp ( — ln(t—s)))w(t, x,y),
T(t? 1’7 y’ A) = T(x7 y)? 50(53 x? )\) = O'

Another special case of the equation (1) arises in models that take into
account the microstructure of the neural field (see [4, 9, 13])

Bult,x) = —u(t,x) + / W (@ — o) (ult,y)) dy,

o 3)
wf(z) =w(z,z/e), 0<e<kl,

t>0, x€ R™.

If the microstructure is periodic, then, as the heterogeneity parameter ¢ —
0, the above model converges (see e.g. [12]) to the homogenized Amari
model

Opu(t, e,z f)
= —U(t,wc,xf)Jr//w(xc—yc,xf—yf)f(u(t,ymyf)) dycdyy, (4)
y

R’VTL
t>0, 2. € R™, z; €Y C RF,

where . and x ¢ are the coarse-scale and fine-scale spatial variables, respec-
tively. Taking

Q=R"xY (Y issome k-dimensional torus [15]),
= (e, xf), Y= Wers)
W(t,s,x,y,\) = exp ( —(t— s))w(xc — Y, Tf — Yy)
in (1) with
T(t,z,y, A) = (&, z,A) =0,
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we get the model (4). It should be pointed out here that the case of
non-periodic microstructure in the model (3) that leads (see [12]) to non-
Lebesgue measure in (4) is also covered by (1). It is more realistic to assume
some small deviations from the periodicity in the neural networks structure
reflected in the properties of the connectivity kernel with respect to the
second argument. Hence, it is natural to ask whether the solution of the
model (3) with a non-periodic perturbation of the periodic connectivity ker-
nel in some sense is “close” to the solution in the non-perturbed case. One
possible answer to this question is suggested in Appendix. The answer is
based on the main result of the paper which is the existence, uniqueness
and continuous dependence of solutions to (1) on the model parameters.

Another application of the main result is the possibility to connect the
models in use in the neural field theory to the well-known Hopfield net-
work model [8] utilizing the parameterized measure involved in (1). As the
network models of the Hopfield type are used for numerical simulations of
the neural fields, our results thus justify implementation of such numerical
schemes.

The paper is organized in the following way. In Section 1 a special case
(that is relevant in the neural field theory) of the general statement on
the solvability and continuous dependence on a parameter of solutions to
the Volterra operator equation from the paper [3] is given. Based on this
theorem, analogous results are obtained in Section 2 for the generalized
neural field model (1). Section 3 is devoted to the connection between the
delayed Amari and Hopfield network models. In addition, a mathematical
justification of the two known numerical schemes is offered, which illustrates
a generality of the methods suggested in the paper. Finally, Appendix
contains a short informal description of the homogenization procedure for
the neural field equations with non-periodic microstructure based on the
convergence of Banach algebras with mean value.

1. PRELIMINARIES

In this section we provide an overview of the notation used in the pa-
per, introduce the main definitions and formulate a fixed point theorem for
locally contracting Volterra operators.

Let us introduce the following notations:

— R™ is the m-dimensional real vector space with the norm | - |;
— A is some metric space;

— Ba(Ag, ) is the ball in the space A of the radius r > 0 centered at
the point \g € A;

— Q is a closed subset of R™;
— 08 is the boundary of the 2;
- Qr =Qn BRm (0, ’I")7
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— BC(£, R™) is the space of bounded continuous functions 9 : Q —
R™ with the norm |9 gpo(q,gr) = sup [9(x)|;
€N

— Ceomp(2,R™) is the locally convex space of continuous functions
¥ : Q — R™, with a compact support, equipped with the topology
of uniform convergence on compact subsets;

- Y(I) = C(I, BC(Q,R™)) consists of all continuous functions v :
I — BC(Q,R"), with the norm [|v|y ) = r[tla]:[)(”l)(t)”BC(Q)Rn) if
€

I is compact; if T is not compact, then Y(I) is a locally convex
linear space equipped with the topology of uniform convergence on
compact subsets of I;

Let [a,b] be a compact subinterval of the real line. In the three forth-
coming definitions we use the following notation: Y = Y([a,b]), Y =
Y ([a,a + &]) for any £ € (0,b—a).

Definition 1. An operator ¥ : Y — Y is said to be a Volterra operator
if for any & € (0,b—a) and any y1,y2 € Y the equality y;(t) = y2(¢) on
[a, a+&] implies that (Tyy)(t) = (Py=2)(t) on [a, a+E].

Choosing an arbitrary £ € (0,b—a), we introduce the following three
important operators. Let E¢ : Y — Y be defined as (Eey)(t) = ye(t),
t € [a,a+¢], where yg(t) is a restriction of the function y(¢) to the subinterval
[a, a + &]; conversely, to each ye € Ye the operator Pr : Y, — Y assigns one
of the extensions y € Y of the element y¢ (P may not be uniquely defined);
the operator W : Yy — Y¢ is given by W,y = E¢WP:y:. Note that for any
Volterra operator ¥ : Y — Y the operator W, : Yy — Y¢ is also a Volterra
operator and is independent of the choice of F.

Definition 2. A Volterra operator ¥ : Y — Y is called locally contracting
if there exist ¢ < 1, 6 > 0, such that for all elements y;,y2 € Y the following
two conditions are satisfied:

41) [1EeYy1 — EgWyally, < qllEeyr — Eoyz|lvy,

q.) for any v € [0,b—a—0], the equality E,y; = E,y, implies that

| Ey+0Wy1 — E7+0‘I’y2||yv+9 < q||Eyroyn — Eﬂy+9y1||yw+9~ ()

Definition 3. If there exists v € (0,b—a] and a function y, € Y, which
satisfies the equation ¥,y, = y,, then we call y, a local solution of the
Volterra equation

y(t) = (Yy)(t), t € la,b]. (6)
In the case if ¥ = b — a, we call this solution global (relative to the interval
[a, b]).

To study continuous dependence on a parameter, we need some more
definitions.
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Definition 4. Let F(-,-):Y x A — Y be a family of Volterra operators
depending on a parameter A € A. This family is called uniformly locally
contracting if for each A € A the operator F(-, \) is locally contracting and
the constants ¢ > 0 and 6 > 0 from Definition 3, are independent of A € A.

The following theorem concerning the well-posedness of the operator
equation

y(t) = (F(y, (@), t€la,b], AeA, (7)

is a special case of Theorem 1 in Burlakov, et al [3]. It represents the main
theoretical tool for the problems to be studied in this paper.

Theorem 1. Assume that for some Ao € A and ro > 0, the family of
Volterra operators F(-,X) : Y =Y (A € Ba(Xo,ro)) is uniformly locally
contracting and the mapping F(-,-):Y x A = Y is continuous at (y, \o)
forallyeY.

Then there exists v > 0, such that the equation (7) has a unique global
solution y(t, \) for all X\ € By(Mo,r), and

ly(- s A) —y(-, Ao)lly =0 as X — Ao.

Moreover, for each A € Bp(Xo, 1), any local solution of the equation (7) is
also unique and is a restriction of the corresponding global solution.

2. THE MAIN RESULT

In this section we justify the property of well-posedness for the general-
ized neural field equation (1).
The following assumptions will be imposed on the functions involved:

(A1) The function f : R xA — R™ is continuous, bounded and Lipschitz
one in the first variable uniformly with respect to A € A.

(A2) For any b € R and r > 0, the delay function 7 : (—o00, b] x Q2 x 2, x
A. — [0,00) is uniformly continuous, where A. is some compact
subset of A.

(A3) The initial (prehistory) function ¢ : (—o00,a] x @ x A, — R™ is
uniformly continuous.

(A4) The external input function I : [a,00) X X A — R™ generates a
continuous mapping A — I(-, -, A) from A to the space Y]a, c0).

(A5) For any b > a and r > 0, the kernel function W : [a,b] x [—r,r] X
Q x Q. x A, — R"™ is uniformly continuous.

(A6) The complete o-additive measures v(-,\) (A € A) are finite on
compact subsets of 2 and weakly continuous with respect to A € A
i.e. the measures can be interpreted as linear functionals on the
separable locally convex space Ceomp(£2, R™).
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(A7) For any b > a,
t
max (/ds sup /|W(t,s,m,y,)\)|u(dy,)\)) < 00.

t€a,b] TEQNEA

—o0 Q
(A8) For any b > a,

t
lim sup /ds / ’W(t,s,x,y, )\)’u(dy,)\):&

T tefa,b], z€Q, AEA
—00 Q—Q,

Definition 5. Let A € A. We define a local solution to the problem (1), (2)
on [a,a+y] x R", v € (0,00), to be a function u, € Y ([a, a+7]) that satisfies
the equation (1) on [a,a+7] and the prehistory condition (2). We define
a global solution to the problem (1),(2) to be a function u € Y ([a,0)),
whose restriction u, to [a,a+7] is its local solution for any v € (0, c0).

Theorem 2. Suppose that the assumptions (A1)—(A8) are fulfilled. Then
the initial value problem (1), (2) has a unique continuous solutionu(-, -, A) €
Y ([a,00)) for any A € A, and the correspondence X\ — u(-, -, \) is a con-
tinuous mapping from A to Y ([a,00)). Moreover, for each A € A, any local
solution of the problem (1), (2) is also unique and it is a restriction of the
corresponding global solution.

Proof. Due to the definition of the topology in Y ([a, 00)), it suffices to prove
this result for the case of an arbitrary compact interval [a,b] C [a,00). In
what follows we therefore keep fixed an arbitrary b > a and keep the notation
Y for the space Y ([a, b]).

For each A € A and ¢(&, z, \) satisfying the assumption (A3) we define
the following integral operator

(F(u,\)(t,z) = Li(t, z, ) + LIa(t, x, A)

+ [ as Q/ W (t, 5.2, 5. A) £ (S, M) (5, M), Ay, ), (8)

where
(S(u, N)(t, 2,9, A)

_ {s@(t—T(t,w,y,A),m,A) if t—7(t,x,y,)\) < a,

9
Wt =ty )y A) i L=ty ) S e )

and
Il(t7xa)‘) = @(CL,Z’,A) + I(t7x7)‘)7

L(t,z,\) = /ds/W(t,s,x,y, )\)f(gp(s —7(s,2,y,\), x, )\),)\)V(dy,)\).
—00 Q
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Below we assume that |f(u)] < M for all u € R™.
We have to apply Theorem 1. Towards this end, we need to show that the
operator family F'(-,A) (A € A) satisfies the assumptions of this theorem.
At the first step of the proof we will show that F(u,\) € Y for each
u €Y, A € A. Applying the assumption (A8) for the given £ > 0, we find
r > 0 such that
¢

sup /ds / }W(t,&:my, )\)’V(dy,)\) << (10)
t€la,b], z€Q, /\EA_OO oo M

For this r and a fixed A € A, we find a positive § = () (u is kept fixed)
such that

Wi(t,s,z,y, )\)f((S(u, M) (s, x,y, A), /\)

- W(to, S0, 20, Y0, )\)f((S(’U,, )\))(80, o, Yo, )\), )\) ‘
3
<G a0 ) -

for all ¢, 10, s, s0 € [a,b], x,20 € Q, y,y0 € ., satislying

‘t_t0|<57 |S—80|<(5, |£C—5170|<(5, |y_y0|<5‘

We show first that F'(-,\) : Y — Y for each A\ € A. In other words, we
have to prove that the mapping ¢ — (F(u, \))(¢, -) is a continuous function
from [a,b] to BC(Q2, R™).

As the assumptions (A3), (A4) imply ¢(a,-,A) € BC(Q, R™) and
I(-,-,)) €Y (A € A), we only need to check that I5(-,-,A) € Y and
Fy(u,\) €Y forall u € Y and A € A, where

(Fo(u, )\))(t,ac):/ds/W(t, s,x,y7)\)f((5(u, A)(s,z,y, )\),)\)V(dy,)\).
a Q

The proofs are similar, so we concentrate on the more involved case of Fj.
For any ¢ € [a, b], we have

‘(FO(’U'? )‘))(tv .’L‘) - (Fo(u, )‘))(t7 $0)|

t

g/ds/’W(t,s,x,y,)\)f((S(u,)\))(s,x,y,)\),)\)
o Q

= Wt 5,0, M) F (S, 1) (5,0,9, 1), 1) [v(dy, V)
b
+/dsQ_/Q (IW (¢ 5.9, + [ Wt 5,20, )] ) (. 3) < 32

as long as |z — xg| < 0 = J(A) due to the estimates (10) and (11). This
proves the continuity of (Fy(u, A))(¢, ) in x.
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The boundedness of this function for each t € [a,b] follows from the
assumption (A7) and boundedness of the function f: R™ — R™.

Finally, we check that ¢t — (Fy(u, \))(¢, - ) is a continuous mapping from
[a,b] to BC(, R") ifueY:

:28|(Fb(uvk))ﬁvw)-—(f%(u,k))@o,x)

zeQ

Swﬂ/@JW@wwwﬂ@wMWm%MM

—/ds/W(to,s,:v,y,)\)f((S(u,)\))(s,x,y,/\),)\)’V(dy,)\)
Q

a
t

< /dssup/}W(t,&x,y, )\)’Ml/(dy)\) <e
zeQ
Q

to

as long as t —tg < 0. (Here we have assumed that ¢ > ¢y and again used the
assumption (A7).) We have therefore proved that Fo(-,A), F(-,A): Y =Y
for each \ € A.

At the second step of the proof we show that the Volterra operator (8)
is a local contraction in the first variable, uniformly with respect to the
parameter \. N

We choose arbitrary constants ¢ < 1, v € [0,b —a) and A € A. Let f
be the Lipschitz constant for the function f. Since the space Y consists
of continuous functions, we can unify the two properties from Definition 2
into a single one and prove that ui(t, -) = us(t, ), t € [a,a+7), where
u1,ug € Y, implies the inequality (5) for the chosen ¢ < 1 and some 6 > 0.
Indeed,

HF‘(’LLl7 )\) — F(UQ, A)HY

= sup
te(a,a+v+0], z€X

/ds/W(ms,m,y,)\)f((S(ul,)\))(s,x,y,)\))u(dy,)\)
a Q

t

—/ds/W(t,s,:z:,y,)\)f((S(uQ,)\))(s,x,y,)\))u(dy,)\)’
Q

a

< sup
telat,a+y+0], z€Q

/ ds/W(t,s,x,y,)\)(f((S(ul,)\))(s,x,y,)\))
a+y Q

(St )53 ) Yo )
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t
< sup / ds / W (t, 5,25, 3)| Forldy, A)us — uslly
tela+y,a+y+6], zeQa_H o

< qllur — us|ly,

where

t
g=1f sup /ds/{W(t,s,x,y, )\)’V(d%)\).
tela+y,a+~+0], xEQa+ 5

Using the assumption (A7), we can always find a 8 > 0 such that § < ¢ < 1.
This proves the property of local contractivity of the operator F/(-,A) : Y —
Y for any A € A. Moreover, we easily obtain from v € [0,b—a) the estimate
on ¢ that this property is uniform with respect to v and A, i.e. 6§ > 0 and
¢ < 1 can be chosen to be independent of y€[0,b — a) and A € A.

At the third and final step of the proof we show the continuity of the
mapping F' : Y x A — Y. We pick arbitrary \g € A, ug € Y, where
continuity will be examined, and arbitrary sequences Ay — Ag, uny — ug
(N = 00).

We start with estimation of the following difference:

‘(S(UN’ )\N))(S, T, Y, )‘N) - (S(UO, )\0))(& Z,Y, AO)’
S ’(S(uNa )‘N))(87 z,Y, /\N) - (S(u07 AN))(Sv xr,Y, A0)’
+ |(S(U0, A]\/‘)) (87 z,Y, )‘0) - (S(u07 AO)) (57 z,Y, )‘0)|

The first term on the right-hand side of this inequality is less than /2 for
all s € (—00,b], z,y € Q, N > Ny as uy — ug (N — 00). By virtue of
the assumptions (A2) and (A3), the second term on the right-hand side is
less than /2 for all s € (—00,b], © € Q, y € Q,, N > No(r). Thus, for any
r > 0, we have

‘(S(UN’ )\N))(S’ Z,Y, AN) - (S(U’Oa /\0))(55 LY, >‘0)| <e (12)

for all s € (—00,b], z € Q, y € Qp, N > N3(r).

Then, choosing € > 0, we find a number ry > 0 such that the estimate
(10) holds true. Increasing, if necessary, the value of rg, we may, in addition,
assume without loss of generality that v(Q,,, A\g) > 0 and v(9Q,, A\g) = 0,
so that

lim v(Qr, AN) = V(g5 Ao)
N—oo

(see e.g. [7, Chapter VI, Theorem 2]).
Using this r, we estimate the following difference:

(S, )52, A, A) = F((S (0, 20)) (5,2, 20), o) |
< |7 (S ) (s, An ), M) = £ (S, An)) (s, An)s M) |

+ ‘f((S(uN,)\N))(s,x,y,/\N),)\o) - f((S(uo,AO))(s,x,y,)\o),)\o)‘.
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By virtue of the assumption (A1), the first term on the right-hand side of
the inequality is less than ¢ for all s € (—o0,b], z € Q, y € Qpy, N > Ny(rp).
Using the assumption (A1) and the estimate (12), we get that the second
term on the right-hand side of the inequality is less than ¢ for all s € (—o0, b],
x €N ye€Q,, N> Ns(rg). Thus, taking into account (A1) and (A7), we
obtain the inequality

‘/ds/W(t,5,ac,y7)\N)(f((S(uN,)\N))(s,x,y,)\N)Q\N)
oo O,

— f((S(uo, AO))(&%Z/Q\O)J\O))”(@, )\N)‘ <e (13)
for all t € [a,b], s € (—o0,b], 2 € Q, y € Qpy, N > N5(ro).
The assumption (A5) yields

9
M((b—a)v(Q, )

|W(t7s7x,y, )‘N) _W(tvsa‘r»yvAO” < (14)

for all t € [a,b], s € (—00,b], x € Q, y € Qyy, N > Ng(r0).
Using the assumptions (A3), (A4), and (A6), we find a natural number
N7 (rg) such that

/ ®(t, x,y) (v(dy, An) — v(dy, \o)) | <,

sup
tela,b], T€Q
70
V(Qros AN) < 20(244, Ao), (15)
Sug |s0(aax7 AN) - <p(a,x, >‘0)| <g,
e
sup  |I(t,x,An) — I(t,x,\)| <&, |An —Xo| <&
t€la,b], z€N

for all N > N7(rg). Here, the function

(b(t’xay) = /W(t’vaay:/\O)f((S(UOa)‘0))(57I7y7>\0)a/\0) ds

is uniformly continuous on the set [a, b] x  x Q,, so that

70
/ q)(t,.’b,y)V(dy,)\N) — / (I)(t,$,y)y(dy,>\0)
Qrg Qg

as n — oo uniformly with respect to the variables ¢ € [a,b], z € Q.
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Next, we estimate

sup | Lp(t,z, An) — La(t, 2, Ao)|
sup

tela,b], T€Q
/ds/Wtsxy,)\N)
, zEQ

X f(sp(s_T(waayaAN)7$7>\N)a)\N)V(dy7AN)

- / ds / W(ta 5,%,Y, )\O)f(SD(S - T(87.%',y, )‘0)7377 )\O)a )‘O)V(dyu )‘0)
Q
t

/ ds / W(t757xaya )‘N)

Q—Qr,
X f(SO(S - T(S7xay7 A]\/)7377 AN)’ )\N)V(dya )‘N)

< sup
tea,b], z€Q

t

- / ds / W(t 5, T yv)‘O)f( (S —T(S T, Y, )‘0)71.7>‘0)1)‘0>V(dy3 )‘0)

—0o0 Q—Qpy

sup
la,b], z€Q

/ds/W (t,s,x y,)\N)(f( (s—7(s,2,9,AN), T, AN ), AN)

_ f(sp(s —7(8, 2,9, X0), T, o), /\0)>V(dy, )\N)‘

sup
te[a b], zeQ

/ds/ t S,Z,y,)\N)*W(t,S,QZ,y,Ao))

X f(cp(s —7(s,2,Y,X0), %, No), )\0)1/(dy7 )\N)‘

/ds/Wtsxy,)\o)

X f(@(s —7(s,2,9, >\0)7$7 Xo); Ao)v(dy, An)

sup
, TEQ

t
- /ds/W(tasv'rayaAO)f(QD(s7T(57x7ya)‘0)7$7>‘0)a)‘0)y(dya)‘0) :

The first term on the right-hand side of the inequality is less than 2¢ as
the estimate (10) and the assumption (A1) hold true. Each of the second
and the third terms on the right-hand side of the inequality is less than
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e due to (13) and (A1), (A7), (14), respectively, for all N > Ng(rg) =
max{N5(rg), Ne(ro)}. The estimate (15) yields the last term on the right-
hand side of the inequality is less than e for all N > Nz (ro).

Thus, we get that

sup |12(t,x,)\N) - Iz(t,.ﬁ,)\o)‘ < be (16)
tela,b], T€Q

for all N > Ny(rg) = max{Nz(rq), Ns(ro)}.
Finally, taking into account the estimates (10), (11), (13)—(16) and the
assumption (A7), we obtain

HF(uN, An) — F(ug, )\O)HY < suF2 |<,0(a,x, An) — p(a, z, )\0)’
faS]

+  sup |I(t@,An) = I(t @, M)
tela,b], zeQ

+ sup |Ig(t,$7>\]v) — Ig(t7$,>\0)|
t€la,b], z€Q

t
/ds/W(tvsamayvAN)
a Q

X f((S(un, An)) (s, 2,9, AN), An ) v(dy, AN)

+ sup
t€la,b], z€N

t

—/ds/W(t,8,a:,y,)\o)f((S(uo,/\o))(s,a:,y,AO),/\O)V(dy,/\O)
Q

t
/dS/W(t78ax7y7AN)
a Q’“o

X f((S(un, AN)) (s, 2,9, An ), An ) v(dy, An)

< Te+ sup
tela,b], z€Q

_/ds/ W(tvsvxyya Ao)f((S(’LLO,)\0))(8,.%,y,)\o),)\o)l/(dy,)\o) +25
a

i
/dS/W(t’SaxayvAN)
a Qrg

X (f((S(uN, )\N))(S,LL', Y, >\N)7 )\N)

< 9e + sup
tela,b], z€N

— J((S(uo, Ao)) (s, 2,5, \o), Ao))u(dy, )\N)‘

/ ds / (W(t, 5,29, Aw)—W(t, 5,2, 5, Ao))

a

+ sup
t€la,b], z€Q

0
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X f((S(UOa )‘0))(87 x,Y, )\0); AO)V(dy; AN)‘

/ds/Wtsxy,)\o)

X f(( (w0, X0)) (8, 2,9, Ao), Ao) v(dy, An)

sup
te[a bl,zeQ

- / s / W (L, 5,2, 9, o) £ ((S(tt0, o)) (5, s Aa)s Ao ) (dys Ao)
(6= (@ 20))
[ @t a0 ) - vy Ao))‘ <13

0

<10 + (b — a)v(2yy, AN)

+ sup
t€la,b], T€N

for all N > Ny(ro).
The proof is complete. O

Remark 1. If Q is compact, then the assumption (A8) is fulfilled automati-
cally and can therefore be omitted, while the assumptions (A2)—(A5) only
require continuity of the corresponding functions instead of their uniform
continuity in the variable x.

3. THE HOPFIELD MODEL WITH DELAY

In this section we prove convergence of the generalized Hopfield network
to the Amari neural field equation.
Consider the following delayed Hopfield network model (see e.g. [14])

éi(ta N) —OéZZ t N szg Tij(t7 N), N)) + Ji(t7 N), (17)

t>a, t=1,...,N,

parameterized by a natural parameter N. Here at each natural N, z;(-, N)
are n-dimensional vector functions, w;;(IN) are real n x n-matrices (connec-
tivities), 7;;( -, V) are nonnegative real-valued continuous functions (axonal
delays), f : R™ — R™ are firing rate functions which are Lipschitz and
bounded and J;(-, N) are continuous external input n-dimensional vector
functions.

The initial conditions for (17) are given as

We use the general well-posedness result from the previous section to
justify the convergence of a sequence of the delayed Hopfield equations (17)
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(with the initial conditions (18)) to the Amari equation involving a spatio-
temporal delay

8tu(t,x):—ozu(t,JU)—!—/w(ac,y)f(u(s—T(t, x7y)7y))y(dy)+J(t7$)7 (19)
’ t>a, x €,

with the initial (prehistory) condition
uw§ z) =), {<a, z€Q (20)
On the above functions we impose the following assumptions:

(B1) The function f : R® — R™ is continuous, bounded and Lipschitz
one.

(B2) The spatio-temporal delay 7: R x 2 x Q — [0, 00) is continuous.

(B3) The initial (prehistory) function ¢ : (—o0,a] x @ — R™ is continu-
ous.

(B4) For any b > a, the external input function J : [a,b] x & — R"
is uniformly continuous and bounded with respect to the second
variable.

(B5) The kernel function w : 2 x @ — R™ is continuous.
(B6) v(-) is the Lebesgue measure on 2.
(B7) For any b > a,

sup / lw(z, y) v(dy) < co.
mGQQ

(B8) For any b > a,

lim sup / lw(z,y)|v(dy) = 0.
T—> 00 IEQ
-0,

The following theorem represents the main result of this section.

Theorem 3. For each natural number N let {A;(N), i=1,...,N} be a
finite family of open subsets of Q1 satisfying the conditions

N

UZZ-(N) =Qy and lim mesh{A;(N), i=1,...,N} =0.

im1 N—o00
Let y;(N) (i = 1,...,N) be arbitrary points in A;(N). Finally, let the
assumptions (B1)—(B8) be fulfilled. Then the sequence of the solutions
zi(t,N) (t € R) of the initial value problem (17), (18), where the coefficients
are defined by

wij(N) = Bi(N)w(yi(N),y;(N)), where Bi(N)=v(A;(N)),

(6 N) = 7ty (V)3 (N)), T4t N) = J(t i (N), (21)
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converges for any b > a to the solution u(t,x) (t € R, x € Q) of the initial
value problem (19), (20) as N — oo, in the following sense:

lim sup ( sup ( sup |u(t,x)—zi(t,N)|>):0. (22)
N—=00 tefa,b] N1<i<N NzeA(N)

In order to prove this theorem, we will need to use the following state-
ment.

Lemma 1. Assume that for each natural number N we have a finite family
of open subsets {A;(N), i =1,..., N} of Q satisfying the conditions
N
Aj(N)=Qn and lim mesh{A;(N), i=1,...,N} =0.
N—o00

i=1
Let y;(N) (i =1,...,N) be arbitrary points in A;(N), D;(N) be the Dirac
measures at y;(N) and B;(N) = v(A;(N)). Then the sequence of the discrete
weighted measures

N
v =3 BI(N)Di(N) (23)
=1

weakly converges (in the sense of the weak topology on the dual space to
Ceomp(2)) to the Lebesgue measure on ).

Proof. We simply observe that for any continuous and compactly supported
function ®(x), x € 2, we get

N
/ (a)on(dr) = 3 @ (y:(N))A:(N)

Q i=1

=Y ®(5i(N)v(Ai(N)) %/@(m)u(dm), (24)
Q

i=1

as N — oo, due to the properties of the Riemann-Stiltjes integrals (see e.g.
Chapter 2 in [11]). O

Proof of the Theorem 3. In order to apply Theorem 2, we first of all define
the metric space A = {Any, N =0,1,2,...}, where A\g = 00, Ay = N for
natural numbers N, and the distance is given by d(An, Ays) = |1/N —1/ M|
(N, M # 0) and d(Any, o) = 1/N (N # 0), so that Ay — A sim-
ply means that N — oco. Multiplication by the function 7(¢ — s), where
n(c) = exp(—ao), followed by integration, converts the equation (19) into
the equation (1), where f, 7,

W(t,s,z,y) = exp(—a(t — s))w(z,y),

I(t,x) = /exp(fa(t —8))J(s,x)ds

a
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are all independent of A\, and the measures are defined as v(-,Ay) = vy
(see (23)) and v(-, \g) = v, respectively.

The assumptions (A1)—(A5) of Theorem 2 are trivial, the assumption
(A6) is fulfilled due to Lemma 1 and the above definition of convergence
in A.

Taking into account that

max /t exp(—a(t —s))ds = 1 )

te(a,b] o
—o0

it is straightforward to check the assumptions (A7) and (AS8).
From Theorem 2 it now follows that the solutions u(¢, z, N) of the initial
boundary value problems

Owu(t,z, N) = —au(t,z,N)

+/w(fﬂ,y)f(U(s —7(t,z,y),y, N))vn(dy) + J(t,2), t>a, z€Q, (25)
Q

with the initial (prehistory) condition
wé z, N) =), {<a, z€Q, (26)

converge to the solution u(t,z) (t € R, x € Q) of the initial value problem
(19),(20), as N — oo, uniformly on [a,b] x Q for any b > a. Evidently,
replacing x by y;(N) in the equation (25) and in the initial condition (26)
yields the initial value problem (17),(18). It remains therefore to notice
that the set z;(¢t, N) = u(t,y;(N),N) (i = 1,...,N) is a (unique) solution
of the latter problem. |

The theoretical results of this section can be applied to justify numerical
integration schemes. For example, Faye et al [5] considered discretization
of the following delayed Amari model

Opu(t, ) = —au(t,x) + /w(|x - y|)f(u(t - @,y)) dy (27)
Q
in the cases
I u(t,z) € R, Q=[-L, L],
. u(t,r) € R%, Q =[-L, L],
1L u(t,z) € R, Q = [~L, L]>.

Faye et al have justified their numerical schemes using convergence of the
trapezoidal integration rule and the rectangular method to the correspond-
ing integrals. We will show how our results can be applied for the more
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involved case III:

M M
8tuij(t) = —Oé’U/” + Zzw z? ] (xllmle)D

k=1 I=1
(2}, 27) — (w0, 27)]
X f(ukl (t — " )) dy. (28)
Here,
z = (z",2%), wuy(t) =u(t, (xll,m?)) i,j=1,..., M.
Denoting

zi(t) = u(t), wij = W(\(I},x?) — (z}, 7)),
1 ,.2\ _ 1’1 x2
Tij(t): |($i’xj)v( k> l)|7

i=iM+j, j=kM+1, N=DM?,

n (28), we get the Hopfield network model (17). Applying Theorem 3, we
prove convergence of the numerical scheme (28) to the equation (27).
Rankin et al [10] discretize the Amari model (27) for

u(t,r) € R, Q=[-L,L]* v=o0,

also by substituting  with the grid {(z},z7),4,j = 1,..., M} and then use
a combination of the Fourier transform and the inverse Fourier transform
to obtain the solution numerically. Discretization of the Amari model on
a hyperbolic disc Q = {z = (r,0), r € [0,79], 70 € R, 0 € [0,27)} usmg
the rectangular rule for the quadrature {(r;,0;), i = 1,...,. M, j =i =
1,..., N} was implemented in [6] to study of the locahzed solutlons. As it
easy to conclude from Theorem 3, the solutions obtained in both these cases
converge to the corresponding analytical solutions as M — oo and N — oc.

We emphasize here that Theorem 3 also allows one to justify discretiza-
tion schemes on unbounded domains for equations involving spatio-temporal-
dependent delay as well.

APPENDIX

In this section we consider the following neural field model with a general
(i.e. non-periodic) microstructure:

du(t,) = ~u(t.) + [ Wi~ fult.)d.
w (29)
wi(z) =wi(z,z/e), 0<e<k1,
t>0, x€ R™.

which is a parametrized version of (3).

Question: What can we say about behavior of the solutions u,, to the
equation (29) as wf — w§ uniformly (i — o), where w§ is periodic with
respect to the second argument?



54 E. Burlakov, E. Zhukovskiy, A. Ponosov, and J. Wyller

Following the idea of homogenization of the equation (3) (see [12])), we
first look at the family of homogenized problems

8tu(t7 L, I]'Jf) = 7U(t, Te, Z'f)

+ / / wiltte — Yer 5 — yp) F(ult, Yo yp)) dye v (dyg),  (30)

R™ K,
t>0, 2. € R™, z;€ K; C RF
and the corresponding limit problem as i — oo

Owu(t, xe,xy) = —u(t, zc, xf)

+ / / wol@e — yerzr — yp) fult,yeryp)) dyevoldys),  (31)
R™ Ko

t>0, . € R™, z; € Ko C RF.

As in [12], we assume that for each i = 0,1,2,..., the connectivity kernel
wi(z, -) (x € R™) belongs to A;, where A; = C(K;) are some Banach
algebras of continuous functions defined on the compact sets K; C R* and
equipped with the mean values 9; (which give rise to the finite measure v;
defined on K;). Further, we assume that there is a compact K such that
o0
U K; C K, so we can extend the measures v; corresponding to the mean
i=0
values 9M; (i = 0,1,2,...), to the compact K by putting v;(K \ K;) =
0. Finally, we assume that convergence of the connectivity kernels is a
consequence of a convergence of the associated Banach algebras with mean.
More precisely, we suppose that:

1) the compacts K; converge to the compact Ky in the Hausdorff met-
ric;
2) E)JTTL(X‘KH) — WO(X‘KO) for any function x € C(K) (here X|Ki
denotes the restriction of the function x € C(K) to the set K;).
Thus, we get

Kn

[ x@wntdn) — [ xada)
Ko

for any x € C(K), which means that the sequence of measures v,, weakly
converges to the measure vy. Hence, we can apply Theorem 2 to the prob-
lems (30) and (31) and get uniform convergence of the corresponding solu-
tions. This approach can serve as a possible answer to the above-formulated
question.
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Abstract. The paper deals with the three-dimensional Robin type
boundary value problem (BVP) of piezoelasticity for anisotropic inhomoge-
neous solids and develops the generalized potential method based on the use
of localized parametrix. Using Green’s integral representation formula and
properties of the localized layer and volume potentials, we reduce the Robin
type BVP to the localized boundary-domain integral equations (LBDIE)
system. First we establish the equivalence between the original boundary
value problem and the corresponding LBDIE system. We establish that
the obtained localized boundary-domain integral operator belongs to the
Boutet de Monvel algebra and by means of the Vishik-Eskin theory based
on the Wiener-Hopf factorization method, we derive explicit conditions un-
der which the localized operator possesses Fredholm properties and prove
its invertibility in appropriate Sobolev-Slobodetskii and Bessel potential
spaces.
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1. INTRODUCTION

In the present paper, we consider the three-dimensional Robin type boun-
dary value problem (BVP) of piezoelasticity for anisotropic inhomogeneous
solids and develop the generalized potential method based on the use of
localized parametriz.

Note that the operator, generated by the system of piezoelasticity for in-
homogeneous anisotropic solids, is the second order non-self-adjoint strongly
elliptic partial differential operator with variable coefficients. In the refer-
ence [22] the Dirichlet problem of piezoelasticity theory was analyzed by the
LBDIE approach. The same method for the case of scalar elliptic second
order partial differential equations with variable coefficients is justified in
[13]-[21], [39].

Due to a great theoretical and practical importance, the problems of
piezoelasticity became very popular among mathematicians and engineers
(for details see, e.g., [51], [43], [27]-[35]). The BVPs and various types of in-
terface problems of piezoelasticity for homogeneous anisotropic solids, when
the material parameters are constants and the corresponding fundamental
solution is available in explicit form, have been investigated in [5], [6], [7],
[8], [9], [42], [10] by means of the conventional classical potential methods.

Unfortunately, this classical potential method is not applicable in the case
of inhomogeneous solids since for the corresponding system of differential
equations with variable coefficients a fundamental solution is not available
in explicit form, in general. Therefore, in our analysis we apply the so-called
localized parametrix method which leads to the localized boundary-domain
integral equations system.

Our main goal here is to show that solutions of the boundary value prob-
lem can be represented by localized potentials and that the corresponding
localized boundary-domain integral operator (LBDIO) is invertible, which
seems to be very important from the numerical analysis viewpoint, since
they lead to very convenient numerical schemes in applications (for details
see [38], [46], [47], [49], [50]).

Towards this end, using Green’s representation formula and properties of
the localized layer and volume potentials, we reduce the Robin type BVP of
piezoelasticity to the localized boundary-domain integral equations (LBDIE)
system. First, we establish the equivalence between the original boundary
value problem and the corresponding LBDIE system which proved to be a
quite nontrivial problem playing a crucial role in our analysis. Afterwards,
we state that the localized boundary-domain integral operator associated
with the Robin type BVP belongs to the Boutet de Monvel algebra of
pseudo-differential operators. Finally, with the help of the Vishik—Eskin
theory based on the factorization Wiener—Hopf method, we investigate the
Fredholm properties of the localized boundary-domain integral operator and
prove its invertibility in the appropriate Sobolev—Slobodetskii and Bessel
potential spaces.



60 O. Chkadua, D. Natroshvili

2. REpucTiON TO LBDIE SYSTEM AND THE EQUIVALENCE THEOREMS

2.1. Formulation of the boundary value problem and localized Gre-
en’s third formula. Consider the system of statics of piezoelasticity for
an inhomogeneous anisotropic medium [43]:

A(z,8,)U + X =0, (2.1)

where U := (uy,us,us,us4) ', u = (u1,u2,u3)" is the displacement vector,
uy4 = ¢ is the electric potential, X = (X1, Xo, X3, X4) ", (X1, X2, X3)" is a
given mass force density, X, is a given charge density, A(z, d;) is a formally
non-self-adjoint matrix differential operator
A(x,0,) = [Aji(2,00)] .4
[0i (cijin(w) O)]axs  [0i(ew(2)01)]3x1
[~0i(eir(z) D)ixs  Oileal)d) |, .,

where 0, = (01,02,03), 9j = Oy; = 0/0x;. Here and in what follows,
the Einstein summation by repeated indices from 1 to 3 is assumed if not
otherwise stated.

The variable coeflicients involved in the above equations satisfy the sym-
metry conditions:

Cijkl = Cjikl = Criij € O, eijx = eipj € C°, g5 = €5, € C™,
ikl =1,2,3.
In view of these symmetry relations, the formally adjoint differential oper-
ator A*(x,0,) reads as
(A5 (@, 02)] 4,04
[0i (cijie(w) O)laxs  [—Oilenij(x))]3x1
[0 (eint () O)]1x3 Bilea(@)d) |,

A*(x,0y)

Moreover, from physical considerations it follows that (see, e.g., [43]):
cijki(x) &ij = o &ij &y for all & = & € R,
eij(@)mim; = cymim; for all p= (n1,n2,m3) € R?, (2.3)

with some positive constants ¢y and c;.

By virtue of inequalities (2.2) and (2.3) it can easily be shown that the
operator A(zx,d,) is uniformly strongly elliptic, that is, there is a constant
¢ > 0 such that

Re A(z,£) ¢ - ¢ = c|¢]?[¢]? forall £ € R® and forall ¢ € C*,  (2.4)
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where A(z,£) is the principal homogeneous symbol matrix of the operator
A(x, 0,) with opposite sign,

[Ajk(x’ 5)] 4x4
[cijie(x) & &laxs  [enj() & &laxa

D= . (2.5)
[—eim(@) &G &l cal@®)&& |,

Az, £)

Here and in the sequel, the symbol a - b for a,b € C* denotes the scalar
4 _
product of two vectors, a-b= )" a;b;, where the overbar denotes complex
j=1
conjugation.
In the theory of piezoelasticity, the components of the three-dimensi-
onal mechanical stress vector acting on a surface element with a normal

n = (ny,ng,n3) have the form
Tij Ny = Cijik M Opug + €55 ny Opp for j =1,2,3,

while the normal component of the electric displacement vector (with op-
posite sign) reads as

—Din; = —eip n; Oug + €y n; .
Let us introduce the following matrix differential operator:

T =T(x,0,) = [Tjr(,0,)]

[cijir(z) ni Dtlaxs  [ewij (@) ni O)3x1

4x4

= . (2.6)
[—eiri(z) ni Ol 3 ca(x)ni0 |, ,
For a four-vector U = (u, )", we have
TU = (Uil NGy, 042 MNi, 0;3MN;, —Di ni)T. (27)

Clearly, the components of the vector 7 U given by (2.7) have the following
physical sense: the first three components correspond to the mechanical
stress vector in the theory of electro-elasticity and the forth one is the nor-
mal component of the electric displacement vector (with opposite sign). In
Green’s formulae there also appear the following boundary operator associ-
ated with the adjoint differential operator A*(z, d,):

M= M(x,0,) = [Mjk(x,ﬁz)]

[nglk(x) n; Olsxs  [—ewj(x) n; Ailsx1

4x4

leiki () i O 5 3 gir() ni O 4x4 .
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Introduce the following matrices associated with the boundary operators
(2.6) and (2.8)

T(@,€) = [Tin(,9)] 14

_ [Newjm(z) s Elsxs lewj(@) ng §l]3x11 ’ (2.9)
[—em(@)ni&lys  ealz)nie |, ,
M(z,€) = [Mjk(x’f)}4><4
_ [eijie(@) ni &ilaxs  [—ej(x) ng &]BM] . (2.10)
_[eikl(x) Uz fl]1><3 sil(x) n; gl Ax4

Further, let Q = Q% be a bounded domain in R? with a simply connected
boundary 92 = S € C*°, Q = QUS. Throughout the paper, n = (ny,n2,n3)
denotes the unit normal vector to S directed outward with respect to the
domain Q. Set Q7 :=R3\ Q.

By H"(Q) = H3(2) and H"(S) = H5(S), r € R, we denote the Bessel po-
tential spaces on a domain €2 and on a closed manifold .S without boundary,
while D(R?) and D(Q2) denote classes of infinitely differentiable functions
in R? with a compact support in R? and © respectively, and S(R?) stands
for the Schwartz space of rapidly decreasing functions in R3. Recall that
HO(Q) = Ly(Q) is a space of square integrable functions in 2.

For the vector U = (uy,ug,us,us) ' the inclusion U = (uy,us, ug,us) ' €
H" means that all components u;, j = 1,4, belong to the space H".

Let us denote by Ut = {U}T and U~ = {U}~ the traces of U on S from
the interior and exterior of §2, respectively.

We also need the following subspace of H(Q):

Hl’O(Q;A)
= {U = (u1, uz, uz,ug) ' € HY(Q) : Az, 8,)U € LQ(Q)}. (2.11)
For arbitrary complex-valued vector-functions U = (uy,us,us,us)' and
V = (v1,v2,v3,v4) " from the space H?(f2), we have the following Green’s
formulae [9]:
/ [A(mﬁw)U-V—i—E(U, V)} do = / (TUY  {vytds, (212
Q s
/ [A@.0)U -V U A%(2,0,)V] da
Q
= / [{TU}+ AVt —{U}T - {M v}*} ds, (2.13)
5

where

E(U,V) = cijir Oiuj Opvg, + eqij (Oyug ;v — Oyuj Ojva) +€51 Ojug Opvg. (2.14)
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Note that by means a standard limiting procedure the above Green’s
formulae can be generalized to Lipschitz domains and to vector—functions
U e HYQ) and V € HY(Q) with A(x,0,)U € La(Q) and A*(x,0,)V €
L2(9). By virtue of Green’s formula (2.12), we can determine a generalized
trace vector TTU = {TU}*T € H-'/2(9Q) for a function U € H0(; A),

(THU, Ve ::/A(x,é)x)Ucher/E(U, V) dz, (2.15)
Q Q

where V € H'(Q) is an arbitrary vector-function.
Here, the symbol (-, - )¢ denotes the duality between the spaces H~/2(S)
and H'/2(S) which extends the usual Ly inner product

N
<f»9>s=/2fj?jd5 for f,g € La(S).
g =1

Assume that the domain € is filled with an anisotropic inhomogeneous
piezoelectric material and let us formulate the Robin type boundary value
problem:

Find a vector-function U = (uy,us,us,us)’ € HY0(Q, A) satisfying the
differential equation

A(z,0,)U = f in Q (2.16)
and the Robin type boundary condition
TYU+BUT =¥, on S, (2.17)

where ‘1/0 = (‘;[/017\1102’\11037\1103>—r € H_I/Q(S)v f = (fl»f27f?nf4>—r €
HO(Q) and B = [Bjk]axa is a positive definite constant matrix.

Equation (2.16) is understood in the distributional sense, while the Robin
type boundary condition (2.17) is understood in the functional sense defined
in (2.15).

Remark 2.1. From the conditions (2.2) and (2.3) it follows that for complex-
valued vector-functions the sesquilinear form E(U, V) defined by (2.14) sat-
isfies the inequality

ReE(U, U) > C(Sij Sij —|—77jﬁj) VU = (Ul,UQ,U3,U4)T € Hl(Q)

with s;; = 271(9;u;(z) + dju;(x)) and n; = djus(z), where c is some pos-
itive constant. Therefore, the first Green’s formula (2.12) along with the
Lax—Milgram lemma imply that the above-formulated Robin type BVP is
uniquely solvable in the space H'(Q2; A) (see, e.g., [36], [26], [37]).

As it has already been mentioned, our goal here is to develop the LBDIE
method for the Robin type boundary value problem.

To this end, we define a localized matrix parametriz associated with
the fundamental solution Fj(x) := —[4|z|]~! of the Laplace operator
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A =0} +03+ 063,
P(x) = Py(x) = Fy(x) I

= x(z) Fi(z) I = —4X7£”|2 I with y(0) = 1, (2.18)

where F, (x) = x(z)F1(z), I is the unit 4 x 4 matrix and y is a localizing
function (see Appendix A),

XEXF, k>4 (2.19)

Throughout the paper, we assume that the condition (2.19) is satisfied and
x has a compact support if not otherwise stated.

Denote by B(y,e) a ball centered at the point y, of radius € > 0 and let
S(y, <) i= OB(y ).

In Green’s second formula (2.13), let us take in the place of V(x) suc-
cessively the columns of the matrix P(x — y), where y is an arbitrar-
ily fixed interior point in €, and write the identity (2.13) for the region
Q. :=Q\ B(y,e) with € > 0 such that B(y,e) C Q. Keeping in mind that
PT(x —y) = P(x —y), we arrive at the equality

[[Pe-vawove - [4@o)re -y

Q

— [ [Pe-n {T@0 0@}~ (M. 0)P@-1)} {Ul)}] as
S

]TU(LU)} dx

.
- [ [P0 T@.0)0 @~ (M@0 Pe-9)} U] d20). (220)
(y.2)

The direction of the normal vector on X(y,€) is chosen as outward with

respect to B(y,€).

It is evident that the operator
AU(y) : = lim [ [A*(z,0,)P(z —y)] U(x)de

e—0
Qa

—vp. / (A% (2,0,)P(z — y)] Ulx) da (2.21)
Q
is a singular integral operator; here and in the sequel, “v.p.” denotes the
Cauchy principal value integral. If the domain of integration in (2.21) is the
whole space R3, we employ the notation AU = AU, i.e.,

AU(y) = v.p. / [A*(2,0,)P(x —y)] | U(x) da. (2.22)
R3
Note that
2 ) 2
0 ! AT S ) 4 v =2 ! (2.23)

Ox; Oz |z — y| - 3 Ox; 0xy | —yl|’
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where §;; is the Kronecker delta, while 6(-) is the Dirac distribution. The
derivatives in the left-hand side of (2.23) are understood in the distributional
sense. In view of (2.18) and taking into account that x(0) = 1, we can write
the following equality in the distributional sense:

[A*(x,@w)P(x - y)]T
0

[ Conto) g Bt [ (o) g Bta=)]

[ o (@) 5 Ba)] | (o) g o)

0? 0?
_ [ciﬂk(m) Ox;0x; Fx(x_y)}?)xs [eikl(x) Ox;0x; FX(m_y)Lm
B 52 92
[—elij(x)mFx(m—y)]MS Eil(ﬂ?)mFx(ﬂ?—y) s
0 0 0 0
N [, @) g Bxe=w)| e g Be-w)
0 0 0 0
[~ g0 @) g B geale) g Fay) |
[cijin(@) ka(z,y)] 55 [eam(@) ka(z,9)],,
[ ellj( ) ( )]1><3 Ell(x) kil($7y) Ax4
0 0
N [875, cijik () } [8:51 cini( )%FX(m_y)Lxl
0 (9 0 0 ’
|~ g @) gy Fx(w—y)}lxg B S g Bey) |
where
(;i 82F xTr —
ki(z,y) - = 5 8z —y) +v.p. 762(»6:@ )
o 1 P 1
- ?5( 7y) am aSL'l |£U—y| +mzl(x7y)a
1 02 X(ax —y)—1
ma(e,y) : = Cdm dxi0r |z —y|
Therefore,

[A"(@,0,)P(e — )] |
=b(x)d(x —y) + v.p. [A* (z,0,)P(x — y)} T
=b(z)d(z —y) + R(z,y)
1 [ [eom@)a(e,9)] ., [em(@)0alz,9)],,,

v.p.
4 [ — elij(x)ﬂil(:v,y)]lx?) Eil($)19il($7y) x4
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=b(z)5(z —y) + R (x,y)
. 1 [ [cijin (W) Va2, 9)] 5 5 [em(y)Vulz, y)]?m]
N [ 4x4 7

A | [ - erij (y)Va(z,y)] 1wz Eay)Va(z,y)
where
1 | lagie(@)laxs (e (@)]3x1
b(x) = - , 2.24
=3 [[—@u(x)hxg eu(z) ]4“ 220
a(z,y) = %&m z i o i,1=1,2,3, (2.25)
Riz,y) = [ [Cijlk(x) mil(xvy)]?)xg [eikl(x)mil(xay)}gxll
7 [* eij () mil(ffay)]M;; ea() ma(z,y) ax4
9 OFy(z —y) 9 OF (z — y)
{8331- cijin() o0x; ]3><3 {8351- cikt(2) o0x; ]3><1
B OF (x — 1) 9 OF\ (x —y) ’
{ B 87.% €lij (x) (9$l } 1x3 (97331 Eil(x) 833[ Ax4

RW(z,y) = R(z,y)
1 [Cijlk(xa y)) Ja(z, y)]3X3 [elij(x, y) Vi, y)] 3x1
4m [_eikl(x7y)19il(x7y):|1><3 6il(xay)7~9il($7y) 4><47
cijik(,y) = cijn(r) — cji(y),  ewj(x,y) = enj(x) — e (y),
cu(,y) == eu(r) —eu(y).
Evidently, the entries of the matrix-functions R(x,y) and R™M (z,%) possess
weak singularities of type O(|x — y|~2) as @ — y. Therefore, we get
v.p. [A*(z,0,)P(z —y)]" = R(z,y)
1 [_ [Cijlk(x) ﬁil(x7y)]3><3 _[elij(x) ﬁil(x7y)]3><1

v.p. — . (2.26
TP [eini(2) Dir(z,9)] |5 —cit(2) Va(z,y) Lm 20

v.p. [A*(z,0,)P(x — y)]T = R(l)(x, y)

1 [=leim@) dale,v)] 5 —leni(y) dalz,v)] 5,
+v.p. — - (2:27)
4m [eikl(y) Vi, y)] 1x3 —cu(y) Yu(z,y) Axd
Further, by direct calculations one can easily verify that
lir% Pz —y) T (x,0,)U(x) dE(y,e) =0, (2.28)
E—r

E(y.e)
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lim / (M(z,0,)P(a — )} Ulz)dS(y,e)

e—0
S(y,¢e)
[Cijlk(y)/ﬂmz d21} {eikz(y)/mm dEl]
1 3x3 3x1
- = = qo
m [— elij(y)/ninl d21] €il(y)/77ﬂ71 d¥
1x3
L 1 1 4x4
r 478 47y,
1 {ciﬂk(y) 3 ]3><3 [eikl(y) 3 L%xl
- U
4m 476, 476 <y)
_[ - elij(y) T} 1x3 ca(y) T3 i
=b(y) U(y), (2.29)

where X1 is a unit sphere, n = (11,12,73) € X1 and b is defined by (2.24).
Passing to the limit in (2.20) as ¢ — 0 and using the relations (2.21),
(2.28) and (2.29), we obtain

b(y) U(y) + AU(y) = V(TTU)(y) + W(UT)(y)
= P(A(I,GI)U) (y), yeQ, (2.30)

where A is a localized singular integral operator given by (2.21), while V|
W and P are the localized single layer, double layer and Newtonian volume
potentials,

Vo)) = [ Pla =) g(a) dS.. (2.31)
S
W(g)(y) = / [(M(z,0,) Pz — )] g(x)dSs,  (232)
S
Ph)(y) = /P(x —y) h(z)dx. (2.33)
Q

Let us also introduce the scalar volume potential

PO() = [ Fe ) (o) do (2.34)

Q

with p being a scalar density function.
If the domain of integration in the Newtonian volume potential (2.33) is
the whole space R2, we employ the notation Ph =P h, i.e.,

P(h)(y) := /P(m —y) h(z)dz. (2.35)
R3

Mapping properties of the above potentials are investigated in [16].
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We refer the relation (2.30) as Green’s third formula. By a standard lim-
iting procedure we can extend Green’s third formula (2.30) to the functions
from the space H9(€, A). In particular, it holds true for solutions of the
above formulated Robin type BVP. In this case, the generalized trace vector
T+U is understood in the sense of definition (2.15).

For U = (uy,...,us)" € H' (), one can also derive the following rela-
tion:
AU(y) = =b(y)U(y) - WU )(y) + QU(y), Yy, (2.36)
where

0 0
o P(cijir Orur)(y) + B P(enjazuz;)(y)} -
S0 o+ L reata |
—o PleimOur)(y) + 75— Pleadiua)(y
y; y; Ax4
and P is defined in (2.34).

In what follows, for our analysis we need the explicit expression of the
principal homogeneous symbol matrix & (A)(y, &) of the singular integral
operator A. This matrix coincides with the Fourier transform of the sin-
gular matrix kernel defined by (2.26). Let F denote the Fourier transform

operator,
Foelgl = /9(2) e 7t dz,
]RB
and set
0% 1

v.p. —m—— —

P 9202 12|
ha(€) : = Farse(ha(2)), i,1=1,2,3.

In view of (2.23) and taking into account the relations F,_,¢0(z) = 1 and
Fose(|2|71) = 4m|€] 72 (see, e.g., [25]), we easily derive

hi(z) : =v.p.9y(x,t) =

N 47T5i 62 1
hi(€) == Fome(hu(z)) = ]:z—>£< 3 15(2) - 0z; 0z m)
- 47T(5Z‘l

3

i) _Amhy 466
||

1 (—igi)(—i&)fﬁg( 3 €17

Now, for arbitrary y € Q and ¢ € R?\ {0}, due to (2.27), we get

[cijie(W) hi(2)] 5,5 [€iri(y) ha(z)] 3X1]
[ — e (y) ha(2)] | .5 ea(y) halz) |, ,
U @ ha(2)] 50y [em@) ha(2)] 5,

AT [~ ey ha(2)],s  caly) ha(z)

S (A)y,6) = — 1 Foe [

4x4
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1 [ @) &€l o) @il
€17 [ — en(y) &i€1) | s caly)&& |,

- ﬁ Ay, €) — b(y). (2.38)

= —b(y) +

As we can see, the entries of the principal homogeneous symbol matrix
S(A)(y,&) of the operator A are even rational homogeneous functions in
& of order 0. It can easily be verified that both the characteristic function
of the singular kernel in (2.27) and the Fourier transform (2.38) satisfy the
Tricomi condition, i.e., their integral averages over the unit sphere vanish
(cf. [40]).

Denote by £, the extension operator by zero from Q = Q% onto Q= =
R?\ Q. It is evident that for the function U € H'(Q2) we have

(AU)(y) = (ALU)(y) for y € Q.
Introduce the notation
(KbU)(y) := (b(y) —DU(y) + (ALU)(y) for y € Q, (2.39)

and for our further purposes we rewrite the third Green’s formula (2.30) in
a more convenient form

I+ XK]6U (y) = V(T U)(y) + W(U)(y)
= P(A(z,9.)U)(y), y €9, (2.40)
where I is the identity operator.

The relation (2.38) implies that the principal homogeneous symbols of
the singular integral operators K and I + K read as

S(K)(y,&) = €] ?A(y,§) -1 VyeQ, VEeR?\ {0},  (2.41)
SI+K)(y,€) = €| 2A(y,§) YyeQ, VEe R {0}. (2.42)

It is evident that the symbol matrix (2.42) is uniformly strongly elliptic due
to (2.4)

Re (G(I+XK)(y,€) (. ¢) = [¢]7* Re (A(y,£) ¢,¢) = cl¢/? (2.43)
VyeQ, VEeR?\ {0}, V(eC?
where ¢ is the same positive constant as in (2.4).
From (2.39) it follows that (see, e.g., [3], [26, Theorem 8.6.1]) if y € X*
with integer k > r + 2, then
ro Kby : H'(Q) — H"(Q), r >0, (2.44)

since the symbol (2.41) is rational and the operator with the kernel func-
tion either R(x,y) or R (z,y) maps H"(Q) into H™t1(Q) (cf. [16, Theo-
rem 5.6]). Here and throughout the paper, r, denotes the restriction oper-
ator to €.
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Assuming that U € H?(2) and applying the differential operator T (z, 9,)
to Green’s formula (2.40) and using the properties of localized potentials
described in Appendix B (see Theorems B.1-B.4) we arrive at the relation:

T KU + (I =d)(TTU) =W/ (TTU) + LUY)
=T P(A(x,8,)U) on S, (2.45)
where the localized boundary integral operators W' and £ := LT are gen-

erated by the localized single- and double-layer potentials and are defined
in (B.3) and (B.4), the matrix d is defined by (B.17), while

THKLU = {T(KLU)} on S, (2.46)

THP(A(z,0,)U) = {TP(A(z,8,)U)} " on 5. (2.47)

2.2. LBDIE formulation of the Robin type problem and the equiv-
alence theorem. Let U € H?({) be a solution to the Robin type BVP
(2.16), (2.17) with ¢, € H2(S) and f € H°(€). As we have derived above,

there hold the relations (2.40) and (2.45), which now can be rewritten in
the form

I+ KU + W(®) +V(BP) =P(f)+ V(¥,) in Q, (2.48)
TTKOU + L(®) + (d-I) 3@+ W'BP
=THrP(f)+(d-T)¥, + W(T,) on S, (2.49)

where & := Ut € H2(S).

One can consider these relations as a LBDIE system with respect to the
unknown vector-functions U and . Now we prove the following equivalence
theorem.

Theorem 2.2. Let x € Xﬁ. The Robin type boundary value problem
(2.16), (2.17) is equivalent to LBDIE system (2.48),(2.49) in the following
sense:
(i) If a vector-function U € H*(Q) solves the Robin type BVP (2.16),
(2.17), then it is unique and the pair (U, ®) € H2(Q) x H3(S) with
¢=U", (2.50)
solves the LBDIE system (2.48), (2.49) and, vice versa;
(ii) If a pair (U, ®) € H2(Q) x H2(S) solves the LBDIE system (2.48),
(2.49), then it is unique and the vector-function U solves the Robin
type BVP (2.16), (2.17), and relation (2.50) holds.

Proof. (i) The first part of the theorem is trivial and directly follows form
the relations (2.40), (2.45), (2.50) and Remark 2.1.

(ii) Now, let a pair (U, ®) € H2(Q) x H2(S) solve the LBDIE system
(2.48),(2.49). We apply the differential operator T to equation (2.48), take
its trace on S and compare with (2.49) to obtain

TTU+pB® =T, on S. (2.51)
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Further, since U € H?(Q)), we can write the third Green’s formula (2.40)
which in view of (2.51) can be rewritten as
I+ K] U +V(3®) -V (¥,) +W({U") =P(A(,0,)U) in Q. (2.52)
From (2.48) and (2.52) it follows that
WUt —®)—P(A(z,0,)U — f) =0 in Q, (2.53)
whence by Lemma 6.4 in [16] we conclude
A(2,0.)U=f in Q and U" =@ on S.
Therefore, from (2.51) we get
TTU +BUT =¥, on S. (2.54)

Thus U solves the Robin type BVP (2.16), (2.17) and, in addition, equation
(2.50) holds.

The uniqueness of a solution to the LBDIE system (2.48), (2.49) in the
class H2(Q) x H3(S) directly follows from the above-proven equivalence
result and the uniqueness theorem for the Robin type problem (2.16), (2.17)
(see Remark 2.1). O

3. INVERTIBILITY OF THE LBDIO CORRESPONDING TO THE ROBIN
TyrPE BVP

From Theorem 2.2 it follows that the LBDIE system (2.48), (2.49) with a
special right-hand side is uniquely solvable in the class H?(Q2, A) x H3/2(S).
Here, our main goal is to investigate Fredholm properties of the localized
boundary-domain integral operator generated by the left-hand side expres-
sions in (2.48),(2.49) in appropriate functional spaces.

To this end, let us consider the LBDIE system for the unknown pair
(U, ®) € H?(Q) x H32(S),

I+ K)U +W(®) + V(B®) = F; in Q, (3.1)
THKLGU + L(®) + (d —1)B® + W'(B®) = F, on S, (3.2)

where Fy € H?(Q) and F, € HY/?(S).
Introduce the notation
B =1+K. (3.3)

In view of (2.42), the principal homogeneous symbol matrix of the operator
B reads as

S(B)(y,€) = €] 2A(y,€) for y€ Q, £ R*\ {0} (3-4)

The entries of the matrix &(B)(y, &) are even rational homogeneous func-
tions of order 0 in & Moreover, due to (2.4), the matrix &(B)(y,£) is
uniformly strongly elliptic,

Re (&(B)(y,£)¢,¢) > c|¢? forall y € Q, £ €R*\ {0} and ¢ € C*.
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Consequently, B is a uniformly strongly elliptic pseudodifferential operator
of zero order (i.e., a singular integral operator) and the partial indices of
factorization of the symbol (3.4) are equal to zero (cf. Lemma 1.20 in [12]).

Now we present some auxiliary material needed for our further anal-
ysis. Let y € 09 be some fixed point and consider the frozen symbol
S(B)(7,£) = 6(B)(£), where B denotes the operator B written in a cho-

sen local coordinate system. Further, let B denote the pseudodifferential
operator with the symbol

S(B)(€,&) == 6(B)((1+|¢'|)w. &)
with w = é| £ (€6, €= (6,6).

The principal homogeneous symbol matrix 6(§)(§) of the operator B can
be factorized with respect to the variable &3,

&(B)(¢) = 6 (B) (&) 8 (B)(€), (3.5)

where
1

E3il¢|
A (&', &3) are the “plus” and “minus” polynomial matrix factors of the first
order in &3 of the positive definite polynomial symbol matrix A(&',&3) =

Ay, &',&3) (see Theorem 1 in [23], Theorem 1.33 in [45], Theorem 1.4 in
[24]), i.e.

GH(B) () = A (&),

A€ &) = AT(E,6) AT (¢, &) (3.6)
with det AV (¢, 7) # 0 for Im7 > 0 and det AC) (&', 7) # 0 for Im7 < 0.
Moreover, the entries of the matrices A (&', &3) are homogeneous functions
in & = (¢,&3) of order 1.
Denote by a(*)(¢') the coefficients of €5 in the determinants det A (¢ &5).
Evidently,

a' (€Y aP(¢) = det A(0,0,1) > 0 for & #0. (3.7)
It is easy to see that the inverse factor-matrices [g(i)(f’ ,&€3)]71 have the
following structure:
1

A(E) (¢ -1 _ (&) (¢t
[A)(, )] = W AS ) (P57 63)] 4 (3.8)

where [pfji)(g’ ,€3)]ax4 is the matrix of co-factors corresponding to the ma-
trix E<i>(§’, &3). They can be written in the form

P, &) =)+ 1D ()G +dD ()& +e)(€) (3.9

with e(F)| p(F), dff), and e(®), i, j =1,2,3, 4, being homogeneous functions

i ij ij

in & of order 0, 1, 2 and 3, respectively.
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Denote by IIT the Cauchy type integral operator

: e ) d
H+(f)(€) _ r lim (5 ,73) 773’
21 t—0+ &3 +it—ms3
which is well defined for any ¢ € R? for a bounded smooth function h(¢’, -)
satisfying the relation h(¢’,n3) = O(1 + |n3]) ™" with some v > 0.
The following lemma holds (see [22]).

€: (§/a£3)a 5/ = (51752)? (310)

Lemma 3.1. Let x € Xﬁ with integer k > s+ 2 and let ¢y be the extension
operator by zero from ]Ri onto the half-space R3 . The operator

T Bl : H*(RY) — H*(RY)

is tnvertible for all s > 0, where s is the restriction operator to the half-
+
space R3..

Moreover, for f € HS(Ri’_) with s > 0, the unique solution of the equation
rs BloU = f, (3.11)
3
can be represented in the form
Uy = tou = 7 {[§O®)] ' ([8O®)] i)}, (3.12)
where (f € H*(R3) is an arbitrary extension of f onto the whole space R3.

Lemma 3.2. Let the factor matriz A (€', 7) be as in (3.6), and let a™)
and cfj‘) be as in (3.7) and (3.9), respectively. Then the following equality
holds

1 ~ , _ 1 )
% [A(+) (f ,T)] 1 dr = a(‘f‘)(é“/) [ij) (é‘ )]4><4’ (313)

and k
det [ D(€)] ,, #0 for € #0. (3.14)

Here v~ is a contour in the lower complex half-plane enclosing all roots of
the polynomial det ACH) (€', 1) with respect to T.

It is well known that the differential operator T (z, d,) covers the operator
A(z, 0z) on the boundary S (see, e.g., [1], [11], [41], [48]), i.e., the problem

g, S) o) =0, 1Ry = (0,400) (3.15)

~ d

T(¢hiz) e ] =0 (3.16)
dt =0

has only the trivial solution in the Schwartz space S(Ry) of infinitely

smooth, rapidly decreasing vector-functions at infinity. Here, A({',&3) =

A(y,&,&) and T(&,&3) = T(y,&,&3) correspond, respectively, to the

“frozen” differential and co-normal operators at the point y € 0€2.
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The above covering condition implies the following assertion.

Lemma 3.3. Let v~ be as in Lemma 3.2. The matriz

/ T, )[AD (¢, 7)) dr (3.17)

is non-singular for all &' # 0.

Proof. Let us consider the following matrix:

/e_”’5 [AH) (&,7)] “ldr, 0<t< oo, (3.18)

v

and denote by v (¢, 1), v (¢, 1), v®) (¢, ), and v*) (¢, 1), the columns of
the matrix (3.18).

Clearly, v®) (¢, -) € S(Ry), k =1,2,3,4.

First we show that v(k)(g’ , +), k = 1,4, are linearly independent solutions
of equation (3.15). Indeed, by direct differentiation it can be easily seen that
the vector-functions v®) (¢/,t), k = 1,4, solve the equation

Hoferthen-o ncien

In view of the decomposition
~ d ~ d\ ~ d
a2 A (¢ s ZVA (¢ i 2
A(f’ldt> A (f’ldt>A (g’ldt)’ (3.20)

it follows that v(*)(¢',t), k = T, 4, are solutions of equation (3.15).

Now let us show that the vector-functions v*)(¢’, - ), k = 1,4, are linearly
independent. Assume that for some scalar constants ay, & = 1,4, the
equality

g v (1) + aa v P (€,8) + as v (€, 1) + ag oW (€, 1) =0 (3.21)

holds. Note that the matrix-function (3.18) is continuous at ¢ = 0. There-
fore from (3.21) by passing to the limit, as ¢ — 0, we obtain the following
linear algebraic system of equations with respect to o = (a1, o, a3, a4) ",

(/ [ﬁ(“(é’,r)]_ldT)a =0. (3.22)

~

Due to Lemma 3.2,

det ( / [ZH)(g’,r)}ldT) 40 forall € #£0,

~y

and consequently o = (a1, az,as,ay)’ = 0, implying that v (&', ), k =
1,4, are linearly independent solutions of equation (3.15).
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Further, let us consider an arbitrary solution of equation (3.15) belonging
to the class S(Ry),

4
(€, 1) =Y ar o™ (¢, 1), (3.23)
k=1

where a1, as, ag, aq are the scalar constants. If (3.23) satisfies in addition
the condition (3.16), then due to the covering condition it should be identical
zero. Substituting (3.23) into (3.16), we arrive at the following system of
linear algebraic equations with respect to a = (a1, as,as,a4) " :

</%(§',r) [AD ¢, 7]~ dT>a = 0. (3.24)

Since this system should possess only the trivial solution, we conclude that

det ( / T, 7) [E<+>(g'77)]‘1d7> £0 forall ¢ #£0,

which completes the proof. O

Now, with the above auxiliary results in hand, we can investigate the
invertibility of the localized boundary-domain integral operator generated
by the left-hand side expressions in the system (3.1), (3.2). We denote this
operator by R,

To Bgo —Ta W+ To VB
T+Kl L+(d—T)+W'B

Let us introduce the following boundary operators depending on the param-
eter ¢ € [0, 1],

8X8

Ti = Te(z,0:) = (1 — )10, +tT (z, 0:),
My = My(x,0,) == (1 — )10, + tM(x,dy).

Now we can prove the following assertion.

(3.25)

Theorem 3.4. Let a localizing function x € X753, r > 1, and the conditions
det To(€', =i |¢']) #0, det My (&, —i|¢']) #0, (3.26)

be satisfied for all & # 0 and for all t € (0,1], where the matrices ’7}(5’,53)
and M(&',&3) are defined as follows:

ﬁ(§/7€3) = (1 - t)£3I + t%(§/7§3)7

! A (3.27)
M€, &3) = (1 — t)&sT +tM(E', &3).

Then the operator
R: HTHQ) x H/2(S) — H™TY(Q) x H'1/2(89) (3.28)
is invertible.

Proof. We prove the theorem in four steps, where we show that
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Step 1: the operator 1,Bly : H*(Q2) — H*(Q2) for s > 0 is Fredholm with
zero index;

Step 2: the operator R in (3.28) is Fredholm;

Step 8: IndR = 0;

Step 4: the operator R is invertible.

Step 1. Since (3.4) is a rational function in &, we can apply the theory
of pseudodifferential operators with the symbol satisfying the transmission
conditions (see [25], [3], [44], [45], [4]). With the help of the local principal
(see [2] and Lemma 23.9 in [25]) and the above Lemma 3.1 we can deduce
that the operator

Bi=r,Bly: H(Q) — H*(Q)

is Fredholm for all s > 0.

To show that Ind B = 0, we use the fact that the operators B and B; =
7, (I + t K){y, where t € [0,1], are homotopic. Note that B = By. The
principal homogeneous symbol of the operator B; has the form

S(Bi)(y, &) =T +t6(K)(y, &) = (1 — )] +t&(B)(y,§).

It is easy to see that the operator B; is uniformly strongly elliptic,

Re (6(B:)(y,€)¢,¢) = (1 = )[¢|* + tRe (8(B)(y,£)¢. ) = er [¢]

forally € Q, £ #0, ¢ € C? and t € [0,1], ¢; = min{1,c}, where c is the
constant involved in (2.4).

Since &(B;)(y, &) is rational, even and homogeneous of order zero in &,
as above, we again conclude that the operator

By : HY(Q) — H*(Q)

is Fredholm for all s > 0 and for all ¢ € [0,1]. Therefore Ind B; is the same
for all ¢ € [0,1]. On the other hand, due to the equality By =, I, we get

Ind B =IndB; = Ind B; = Ind By = 0.

Step 2. To investigate Fredholm properties of the operator SR we apply
the local principle (cf. e.g., [25], § 19 and § 22). Due to this principle,
we have to show that the operator R is locally Fredholm at an arbitrary
“frozen” interior point y € S, and secondly that the so-called general-
ized Sapiro-Lopatinskii condition for the operator 9% holds at an arbitrary
“frozen” point y € S. To obtain the explicit form of this condition we pro-
ceed as follows. Let U be a neighborhood of a fixed point y € Q and let
Yo, Po € D(U) be infinitely differentiable scalar functions such that

supp o N supp Go # @,  § € supp v N supp Po,
and consider the operator {509% po- We consider separately two possible
cases: g€ Qandy € S.
Case 1). Let 5 € Q2. Then we can choose a neighborhood U; of the point
y such that U C Q. Therefore the operator {EODQ o has the same Fredholm
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properties as the operator {/JVQB ©o (see the similar arguments in the proof

of Theorem 22.1 in [25]). Then owing to Step 1, we conclude that 9,3 3o
is the locally Fredholm operator at interior points of 2.

Case 2). Now let ¥y € S. Then at this point we have to “froze” the
operator 1}0 R ©g, which means that we can choose a neighborhood U of the
point 3 sufficiently small such that at the local co-ordinate system with the
origin at the point ¥ and the third axis coinciding with the normal vector
at the point y € S, the following decomposition

%o o = o (9:% +N+ M) P0, (3.29)
holds, where N is a bounded operator with a small norm
N :HT+1(R§F) « Hr+1/2(R2> N HT+1(R1) > Hr—1/2(R2)’
while M is a bounded operator
M : H™H(RS) x HTV2(R?) — H™2(R3) x H'TV/2(R?);

the operator R is defined in the upper half-space Ri as follows

= 7’+]§€0 'I’+W
= __ . with ry =74
(TK)ty L B

and possesses the following mapping property
R H'THRE) x H™HY2(R?) — H'HL(RZ) x H™Y2(R?).  (3.30)

The operators with “hat” involved in the expression of 9~‘i, are defined as

follows: for the operator G, the operator G denotes that in R" (n=2,3)
constructed by the symbol

S(G)(©) == &(A)((1+1¢)w, &) if n=3
and
S(@)(E) =6(G)((1+¢)w) if n=2,
where w = &7, € = (¢,€n), & = (&1, &n1).

The generalized Sapiro-Lopatinskif condition is related to the invertibil-
ity of the operator (3.30). Indeed, let us write the system corresponding to

the operator fR:

r BlU + 1, W =F, in R, (3.31)
(7’+K)£ij —+ Z(AI/) = ﬁg on R2 5 (332)

where Fy € H2(R3), Fy € H'/?(R?).
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Note that the operator r+]§€0 is a singular integral operator with even
rational elliptic principal homogeneous symbol. Then due to Lemma 3.1,
the operator

r Bly : H'Y(RY) — H™T(R?)

is invertible. Therefore from equation (3.31) we can define U. (3.31)
&)(N] = go [T+]§€0] 71}7:
:ffl{[é"*’(ﬁ)]*lrﬁ([é(’)(ﬁ)]*lf(ef))}, (3.33)

where f: ﬁl — T+W;Iv>, £ is an extension operator from Ri to R3 preserving
the function space, while £, is an extension operator R3 to R? by zero, the
operator IT* involved in (3.33) is defined in (3.10); here & (-) denote the
so-called “plus” and “minus” factors in the factorization of the correspond-
ing symbol é() with respect to the variable 5. Note that the function LU
in (3.33) does not depend on the extension operator £.

Substituting (3.33) into (3.32), we get the following pseudodifferential

equation with respect to the unknown function ®:
~(T R F S B) it (8 B) T FWE) }+ LD
=F on R?, (3.34)
where o N
ﬁ = ﬁg - ;7:+R£0 [’I“_i_ﬁfo]_lﬁl.
It can be shown that

T'Ru(y) = [Fo, [T(-6)S(K) (€ F(w)(©)]]

y3 =0+
= Fl, [T e ©Fm©]],  6.39)

where the operator II' is defined as follows:
+oo

W@)E) = 5 [ o€ &) déa tor g€ L)

— 00

while (for details see [21], Appendix C)

. _ 1
H/(g)(g’) = x}g%_,_ r+]:f3i>rc3 [9(5/753)] = Tor /9(5/7 ¢) dg,
e
if the following conditions hold:

(i) g(¢',&3) is rational in &3 and the denominator does not vanish for
nonzero real £ = (¢/,&3) € R?\ {0},

(ii) g(¢,&3) is homogeneous of order m € Z := {0,£1,+2,...} in £ =
(5/753)7 and
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(iii) g(&',&3) is infinitely differentiable with respect to real & = (£/,&3)
for & #£0,
and 7y~ is a contour in the lower complex half-plane orientated counter-
clockwise and enclosing all the poles of the rational function g.
It is clear that if g(&’, () is analytic with respect to ¢ in the lower half-
plane (Im ¢ < 0), then

I'(g)(¢) =0 for all £
Further, we can represent the double-layer potential as
W(p) =P(M" (2 ®ds)), (3.36)
where the distribution M T (® ® §5) is supported on the boundary S and is
defined by the relation
(MT(®®85),9))gs = (B, Mip)s Vi) € D(R?).
In the case if S = R? is the boundary of the half-space, the distribution

® ® g is the direct product ® ® g = ®(zq,x2) x 6(x3) and in view of
(3.35), we can write

(TR 78 B)o)] (87 8) 7 F0ve)) (o} @)
= Folp{ [’?é(f() & ®)]

-1

é(fvﬁ)](f’)fz/%@}. (3.37)

By virtue of the above relations, equation (3.34) can be rewritten in the
form

<1t (8 (B)]

Faly [BE) F@)(E)] = F(y) on B, (3.38)
where )
a&)=e(a+lghw), w= % (3.39)

with e(-) being a homogeneous matrix function of order 1 given by the
equality
~ = ~ 1—1 ) =1~ Sy
() =—w{Te®|[s" B)] I ([6" B 's@®M)})

+8(L)(€) vE #0. (3.40)
If dete(¢’) is different from zero for all £ # 0, then dete(¢’) # 0 for all
¢ € R?, and the corresponding pseudodifferential operator

E: H*(R?) — H*Y(R?),

generated by the left hand-side expression in (3.38), is invertible for all
s € R. In particular, it follows that the system of equations (3.31), (3.32) is
uniquely solvable with respect to (U, ®) in the space H2(R3 ) x H3/2(R?) for
arbitrary right-hand sides (£, Fy) € H?(R%) x HY/2(R?). Consequently,

(+)
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the operator 9 in (3.30) is invertible, which implies that the operator (3.29)
possesses left and right regularizers. In turn, this yields that the operator
(3.28) possesses left and right regularizers, as well. Thus the operator (3.28)
is Fredholm if the matrix

e(¢) = - {TeK)[e" (B) "
(B)]'S(B) M) }(€) +S(D)() (341)

(=)

xH*([@

is non-singular for all ¢ # 0. This condition is called the Sapiro—Lopatinskii
condition (cf. [25], Theorems 12.2 and 23.1, and also formulas (12.27),
(12.25)). Let us show that in our case the Sapiro-Lopatinskii condition
holds. To this end, let us note that the principal homogeneous symbols

6(K), 6(]§), 6(13), and &(L) of the operators K, B, P, and £ in the
chosen local co-ordinate system involved in formula (3.41) read as:
S(K)() = 6] 2A©) - 1,
S(B)(€) = €| *A(), S(P)(&) = —I¢[*,
S(E)(E) = g T ~ik) M7 (€', =ile)
£=(£,&), & =(&.8)

Recall that the matrices 6(+)(]§) and (_)(E) are the so-called “plus” and
“minus” factors in the factorization of the symbol (‘5(]§) with respect to the
variable &3.

We rewrite (3.40) in the form

() = {7 (&(B) - 1)[6 " (B)]
< ([6C)(B)) ' S(B) M) }(€) + S(D)(E)

=e1(¢) +e2() + &(L)(E), (3.43)
where &(L£)(¢') is defined in (3.42) and

(3.42)

~ -1

er(¢) = ~{T &(B)[6")(B)]
x H+([G<—>(]§)]‘16(§)A7T)}(5’), (3.44)

ex(¢) = W{T (6D B)] '+ ([6O(B)] 'B) MT) }(€).  (3.45)
By direct calculations we get
1wt ([6)B)] 's(B) M) ()
. 7”([6<-><1§>]-16<15>><5',nSWT(—z’ec—m3>
27 =0+ &3+ it —m3

— 00

dns
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. +006(—)]§—1/ MT (e —i
1 lim / [ ( )] (5”73) (_Zfa—WS)

T Tamests (& +it—m)(EF +m)
. (S B)] (e, )M (i€, —iT)
= o2r A G rit-DEEt

J
_ L 2miS OB HE il MT(E, i)
2 t=0+ (& + it +1ilg’)) 2 (—i|&))

L EOBINE, il )M —ilE])
- GEICETED | (3.46)

Now, from (3.44) by virtue of (3.46), we derive

er(§) = - {T e (B)s ) (B)[6)(B)]
<1t ([60®B)] e@®) M) he)
= {7 B ([6®B) 'e®)MT) &)

_H’{ (i€, ~i&s) &) (B) (¢, &)

[S(B)] L, —ile' DM (¢, —il¢')
a 21€ (& + i &) >}(§)
_ il T€.6)80B)E.6))
B H{ &3 +1i¢'| }(f)
[SO)(B)] 1€, —ile' DM (€', —il¢'])
X( 21¢/| )

7'5/ / )
277/ T+z|§’ dr

(SO eI E i)y
R
= T =) 6O B ~il€)
OB e il DM (¢! —il¢')
2]

—_ 1 T ¢! il AAT /¢t et
= g 7€ AEDMIE, D, (3.47)

X

Quite similarly, from (3.45), with the help of (3.46) and Lemma 3.2, we find
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ex() = W{T 6D B)] 1 ([6)(B)] ' s(P) M) }(€)
— - {Fie-ie) [0 (B)) €. &)

SOBY A, e DM (¢, —i¢])
a 26 @+ i¢) >}(5)

~ ) (B)]~ (¢
=i {F(e e PSS )

><([6(‘)( )L —ilg ) MT (€, %Ifl))
2|§’|

( /7‘5’ ) [ (B)] L, T) dT)
/ T+l|£l

6< (B)] M€ —ile M (€ —il¢])
= AN T “lar
4w5/|/7 A€ ] d

(Mf\)[ (¢, =i e T MT(E i)

(% /T YA (¢ )]‘%ﬁ)

x [AD(E =il ] MT (e —ile'). (3.48)
Therefore, in view of relations (3.43), (3.42), (3.47), and (3.48) we finally

obtain
- <2W/T JERC T)]_1d7>

x [ACN (g, =i le )] MT (¢, —ile']).
Since

det (/T JAD ()]~ 1dT> #0 forall & #0

due to Lemma 3.3, and det A7) (¢, =i [¢/]) # 0 and det M(&, —i |¢']) # 0
for all ¢’ # 0 in accordance with (3 6) and (3.26), respectively, we deduce
that

dete(¢) #0 for all & #0.
Therefore for the operator SR the Sapiro-Lopatinskii condition holds and
the operator

R - HT+1(Q) > HT+1/2(S) N HT"rl(Q) % Hr—1/2(5)
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is Fredholm for r > 1.

Step 3. We can now show that Ind 9% = 0. To this end, for t € [0,1] let
us consider the operator

TQBtKO To Wt + To Vﬂ
t(TTK)y Li+(d-I)+Wp

R =

(3.49)

with B; = I 4+ ¢t K and prove that it is homotopic to the operator R = Ry,
where

Wi(g)(y) == —/ [Mi(2,0,) P(x—y)] ' g(x)dS,, ye S, tel0,1], (3.50)
S

and

Lig(y) = [Te(y,8,)Weg(y)] ", ye s, telo 1], (3.51)

with 7 (y, 9y) and M(y, dy) defined in (3.25). Clearly, L= L.

We have to check that for the operator 9, the Sapiro-Lopatinskii condi-
tion is satisfied for all ¢ € [0, 1]. Indeed, in this case the matrix associated
with the Sapiro-Lopatinskif condition reads as (cf. (3.40))

1

e() = —{ Ty (&(By) — 1) [6D(By)]
1+ ([60)(B)] & () M ) }(€) + S(L)(€)
=€) + P () + S(L)(E), (3.52)

where

() = - {Te (B[S (B!
<10 (60 (B)] & (B) M] ) €
R "GN M (€ —ile!
2 (') = H’{ﬁ (&) (B,)] 't ( (60 (B,)] ‘%(f))/%) }(5’),
1
21¢/|

S(Le) () = = To(&, —ile') M] (&', —il¢]). (3.53)

We have to show that e;(£) is non-singular for all £ # 0 and ¢ € [0, 1].
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By direct calculations, we get
e () = {7 [ BT ([6) B)] 6 (@) M/ ) b&)
= { T i) 6B )

(SO (B)] (¢, —ile'|) M (¢, —il¢'))
( 211E + 1) )}(“
[ TE ) (B NEL &)
_ZH{ &+l }(5)
(6B 1€, —ile' )M, (&', —il¢'|)
x ( 21| )

e (-3 [ IS )

[6< (B )} e e M (¢, —ile')
= ("r) T “Lar(—2ile
- 47T|§/‘ /T A )] d ( 2 |£ I)

X

x [A (&, —ile )] M (¢, —ile!))
1 ~ (+) 1
(27 DAl or)
x [A &, —ile )] T M (¢, —ile!)), (3.54)

where Ay(€) = (1= £)[€[21 +tA(€) and A,(¢,&) = A1) (¢, &) AT (€, 6),
ﬁgi) (&', &3) are the “plus” and “minus” polynomial matrix factors in &3 of
the polynomial symbol matrix ;1,5(5', &3).

Analogously to Lemma 3.3, we can prove that the matrix

/T VAT (¢, 7)) dr

is non-singular for all E’ # 0 and for all ¢ € [0,1].
Therefore, by (3.52), (3.54) and (3.26) we have

det e, (&) = det et (f )#0 forall ¢ #0 and for all t€[0,1], (3.55)

which implies that for the operator SR, the Sapiro-Lopatinskii condition is
satisfied.
Hence the operator

R, :Hr+1(Q) > Hr+1/2(5) N HrJrl(Q) % Hrfl/Q(S)
is Fredholm for all » > 1 and for all ¢ € [0, 1].
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Further, we prove that the index of the operator

1,14 roWo + 1,V

. Hr—i—l(Q) % Hr+1/2(5)
0 Lo+Wd-0)+WSg

Ro =

— H™H(Q) x H™Y2(S)

is zero. Towards this end, first we show that the index of the operator L£;
equals zero for all ¢ € [0, 1].
The principal homogeneous symbol matrix of the operator £, reads as
- 1 ~ _ — _
SL(E) = g1 Tl€ €I (€ —il€)

and is elliptic due to (3.26). Consequently, the operator £, : H*+/2(S) —
H*~1/2(S) with s € R is Fredholm for all ¢ € [0, 1]. Moreover, the principal
part of the operator Lo : H'/2(S) — H~'/2(S) is selfadjoint due to the
equality

Log = Lag,

where LA stands for the trace of the normal derivative of the localized
harmonic double-layer potential,

Lagly) = —{ 8n8(y) / 81;(3(;)11) g() dSm}+.
S

Therefore,
IndL=Ind£; =IndL; =Ind Ly =0 for all ¢ € [0, 1] and for all s € R,

implying that the index of the operator SRy equals zero. Since the family of
the operators R, for ¢ € [0, 1] are homotopic, we conclude that

IndR =IndR; = IndR; =IndRy =0 for all ¢ € [0, 1] and for all r > 1.

Step 4. From the equivalence Theorem 2.2 it follows that Ker R = {0} in

the space H™T1(Q) x H"+1/2(S) for all r > 1 and, consequently, the operator
R - Hr+1(Q) > Hr+1/2(S) N HrJrl(Q) % Hrfl/Q(S)

is invertible for all » > 1. O

Corollary 3.5. Let a localizing function x € X{, and the condition (3.26)
be fulfilled. Then the operator

R . H2(Q) x H¥?(S) — H?(Q) x HY?(8)
is invertible.

Proof. Tt is word for word repeats the above proof with r = 1. O
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4. ApPPENDIX A: CLASSES OF LOCALIZING FUNCTIONS

Here we introduce the classes of localizing functions used in the main
text of the paper (for details see the reference [16]).

Definition A.1. We say x € X* for integer k > 0 if x(z) = x(|z|), X €
W§(0,00) and oX(0) € L1(0,00). We say y € X% for integer k > 1 if
x € X*, x(0) =1 and o, (w) > 0 for all w € R, where

¥>0 for w e R\ {0},

] (A1)
[ex(@de tor w0,
0

and Y, (w) denotes the sine-transform of the function x

%@ = [ Wosin(ew) de (A2)
0
We say x € Xﬂ for integer k > 1 if x € Xﬁ and
wX,.(w) <1, YweR. (A.3)

Evidently, we have the following embeddings: X% < X*2 and Xf -

X_]?, ijr - Xfi for k1 > ko. The class X¥ is defined in terms of the
sine-transform. The following lemma provides us with an easily verifiable
sufficient condition for non-negative non-increasing functions to belong to
this class (for details see [16]).

Lemma A.2. Let k> 1. If y € X*, X(0) =1, X(0) > 0 for all o € (0,00),
and X is a non-increasing function on [0,400), then x € X_]f_.

The following examples for x are presented in [16],

|z[ 1"
o () = [1— 5} for |z| < e,

(A.4)
0 for |z| > ¢,
jz?
exp for |z| < ¢,
o= { P lap—al ol (A5)
0 for |z| > ¢,
2] ]
X, (x) = (1 B ?) (1 B 2?) for |o] <e, (A.6)
0 for |z| > e.

One can notice that x, € X_’f_, while x, € X$° due to Lemma A.2, and
Xs € X3. Moreover, x, € X{, for k =2 and k = 3, and x, € X7,, while
X, € X1, and x, € X73 (for details see [16]).
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5. APPENDIX B: PROPERTIES OF LOCALIZED POTENTIALS

Here we collect some theorems describing mapping properties of the lo-
calized potentials. The proofs can be found in [16] (see also [26], Chapter 8
and the references therein).

Here we employ the notation V', W, and P introduced in the main text
for the localized layer and volume potentials, see (2.31)—(2.33). Further,
let us introduce the boundary operators generated by the localized layer
potentials associated with the localized parametrix P(x —y) = Py (z — y),

Voly) = - / P(z —y)g(z)dS,. y €S, (B.1)
S

Woly) = — / [M(z,0,)P(z — )] Tg(x)dSs, yeS,  (B2)

S
Woly) = / [T(4,0,)P(z — y)]g(x) dSa, y € 5, (B.3)
S

£¥9() = [T(.0)Wow)] ", ve s, (B.4)
where T (x,0;) and M(z,d,) are defined in (2.6) and (2.8).

Theorem B.1. The following operators are continuous:

P H5(Q) — HP25(Q; A), —%<5<%, x € X1, (B.5)
CHS(Q) — HST25(Q; A), —%<s<%, x € X1, (B.6)
HA(Q) — HE 53 —5(Q: A), %§s<; Vee(0,1), yeX2, (B.7)

where A is the Laplace operator.

Theorem B.2. The following operators are continuous:

Vi H"3(8) — H*(R?), s<g, if x € X, (B.8)
cHS73(8) — H**~H(QF; A), %<s<g, if x € X2, (B.9)
W H " 3(S) — H3(Q%), s<g, if x € X2, (B.10)
CHS"3(S) — H* Q% A), %<s<g, if x € X3. (B.11)

k 1
Theorem B.3. If x € X" has a compact support and —5 < s < 5, then

the following localized operators are continuous:
Vi H%(S) — HT3(QF) for k=2, (B.12)
W H*PY(S) —s H"3(Q%) for k= 3. (B.13)
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Theorem B.4. Let ¢ € H™2(S) and ¢ € Hz(S). Then the following jump

relations hold on S:

Vi =V =V, xyeX?!, (B.14)
WEp=Fdp+ Wy, xe X2, (B.15)
TV = £dp + W, x € X2, (B.16)
where
d(y) :: % [[iz:k((y) ni‘nl}BXS [elij.(y) ng él]le —— (B.17)
ikt (Y) 1 nlhxg galy)nim Axd
and d(y) is strongly elliptic due to (2.4) .
Theorem B.5. Let —% <s< % The following operators
H*(S) — H*TY(S), x € X?, (B.18)
HS“(S) H*(S), x e X3, (B.19)
" H%(S) — H*(S), x € X3, (B.20)
HS“(S) H5(S), x € X3, (B.21)

are continuous.
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1. INTRODUCTION

The Fundamental Solution Method (FSM) is also known as the Method of
Fundamental Solutions, Charge Simulation Method or as a special version
of the Boundary Collocation Method. It resembles a Trefftz method [7],

which means that the solution to a Dirichlet boundary value problem in
QCR3 T =00

Lu(x) =0 for z € Q,
u(z) = g(z) for x €T,

is approximated by a linear combination of L£-harmonic functions. As the
name indicates, the method uses fundamental solutions for basis functions,
whose singularities are located outside 2. It was introduced by Kupradze
and Aleksidze [4] in 1963 for treating the Laplace equation. First inves-
tigations from a numerical point of view were performed by Mathon and
Johnston [5] in 1977. Comprehensive summaries of the attributes of the
FSM were written, among others, by Smyrlis [6] and Bogomolny [3].

Two peculiar aspects of the Fundamental Solution Method are an ex-
tremely fast convergence, but also a very high condition number of the
system matrix, both with respect to a number of collocation points. We
address the problem of high condition numbers by adaptively choosing a
smaller number of collocation points while keeping the local error below a
given threshold, but not necessarily equal to zero, for the remaining collo-
cation points. Thus an approximation is obtained, while condition numbers
are kept lower due to smaller system matrices. The quality of the approxi-
mation is comparable to that of classical FSM. By means of this approach
the problems that are too big for classical FSM can be treated. The adap-
tive strategy features are new basis functions which vanish at collocation
points already treated and thus do not alter the corresponding local approx-
imation. The construction of these basis functions uses concepts from the
Adaptive Cross Approximation (ACA) [2].

In Section 2 we formulate a model problem and present the classical
(collocation-based) Fundamental Solution Method. Section 3 briefly sum-
marizes the Adaptive Cross Approximation. The approximation algorithm
presented therein leads directly to the construction of basis functions for
the Adaptive Fundamental Solution Method in Section 4. In Section 5 we
present numerical results for the adaptive method applied to the Laplace
and Helmholtz equations, respectively.

2. FORMULATION OF THE PROBLEM

We consider the following Dirichlet boundary value problem for an elliptic
equation in R3

Lu(z)

U for z € Q,
u(x)

0
g(x) for z €T,
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where £ is an elliptic second order differential operator and Q C R3 is a
Lipschitz domain with the boundary I'. In the classical setting, the Dirichlet
datum g is assumed to be continuous on I' and the solution « is assumed to
be smooth, i.e.

ueC?*(Q)NCO).
In this paper, we will consider the Laplace operator

Lu=—Au

and the Helmholtz operator

Lu=—Au—r’u.

For these operators, the corresponding fundamental solution u*, i.e. the
solution of the equation
Lu* =4 (2)

in the distributional sense is known and given by
. 11
for the Laplace operator, and
. 1 ezn|m|

for the Helmholtz operator. In (2) ¢ denotes the Dirac d-distribution.

2.1. Fundamental solution method. Let X C T be a discrete set of
N pairwise different control (collocation) points on the boundary T and
Y c R3*\Q a discrete set of N pairwise different singularity points. Consider
a system of basis functions

CI):{SDD‘“?SDN}v @[(x)zu*(lf—yg), yZEK €:177N

Since y, € Q, £ =1,..., N, every basis function ¢, is £-harmonic in € and
the function

N
un(z) =Y awpr(x) = ¥(x)a, a=(ar,...,an)" RN
=1

can be considered as an approximation of the solution u of the boundary
value problem (1). The most simple choice for the coefficients ay is the
point collocation for the boundary condition

un(x) =g(x) for z € X.

This can be equivalently formulated as a linear system for obtaining N
coefficients «;:

N
Zaew(ﬂﬁk) =g(zy) for k=1,...,N
(=1
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or, in a matrix form,
Fa=gy, (3)
where
N
F = (gpg(l'k))kl:l e RV*N ay =y, g,= g(ze), 1<L<N.
The main properties of the FSM can be summarised as follows.

1. Since no topology of the discrete point sets X and Y is required,
the FSM can be considered as a meshfree numerical method.

2. The entries of the matrix F' in (3) are easy to compute as opposed
to matrix entries coming from Boundary Element Methods (BEM).

3. The dimension of the matrix F' is comparable to those of the BEM
(e.g. N ~ 10* — 10° for 3D problems).

4. The matrix F is fully populated as in the BEM and Mem(F) =
O(N?).

5. The condition number of the matrix F grows exponentially, i.e.
cond(F) = O(¢") for some ¢ > 1.
For large N the application of a direct solver to the system (3) is expen-
sive, while an iterative solver does not converge due to the extremely high
condition number of the matrix F.
However, the numerical results for small systems show an exponential
convergence of the method not only for the solution w itself but also for its
gradient

ad ( ou Ou Ou )T
T =(—, —, —
gracu 0x1’ Oz’ Oza
and even for its Hessian matrix
9%u \3
Hu = (8xk8xg)k,z=1’

O(lu(z) — un()]) = O(|grad(u(z) — un(2))])
= O(|[H(u(x) —un(@))]| )
=0 ")

for x € Q. Note that the derivatives of the approximate solution uy can be
easily computed analytically.

2.2. Choice of pseudo boundary. In the theoretical analysis of Funda-
mental Solution Methods one introduces the concept of pseudo-boundaries,
i.e. surfaces where the singularity points are located. Pseudo-boundaries
fulfilling the so-called embracing condition provide for the suitability of
corresponding fundamental solutions as basis functions [6]. However, one
still has great freedom in choosing an actual pseudo-boundary and in the
subsequent choice of the location of singularity points.
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Here we briefly present the definition and the central theorem for pseudo-
boundaries. A thorough overview can be found in [6].

Definition 1 (Segment condition). Let @ C R? be an open set.  fulfills
the segment condition, if for every = € 9 there exist a neighborhood U/(x)
of x and a nonzero vector £(x) € R? such that if y € U(z) N Q, then
y+t&(xz) € Q, Vt € (0,1).

Definition 2 (Embracing boundary). Let 2,9 C R? be open and con-
nected. Q' embraces €, if:
1. Qc -
2. For each connected component V' of R%\ (l there is an open con-
nected component V' of R?\ Q' such that V' C V.

Theorem 1. If Q C RY fulfills the segment condition and Q' C R? embraces
Q, then ford > 3 andl > 0 the space X spanned by finite linear combinations
of Fundamental solutions

N
un(x) = Z a;u (z —y;)

with singularities y; € Q' is dense in
Vi ={veC?*Q): Av=0inQ}NC Q)

with respect to the norm of C'(Q). For d = 2 the density result holds true
for X @ {c-1lg: ceR}.

Proof. The proof can be found in [6]. O

Similar results exist for the operators A™, m > 1, and A — k2, kK > 0,
[6, 3].

One can prove in the two-dimensional case that an increase in the distance
between the boundary 9Q and the pseudo-boundary 9’ leads both to a
better approximation and to a larger condition number of F'. This can also
be observed in three-dimensional settings.

For simple domain shapes the common choice of the singularity points
consists in shifting collocation points along the outer normal. This strategy
may fail for more complex domains. On the other hand, the construction of
pseudo boundaries by means of distance functions may be computationally
expensive.

In what follows, we will introduce a new method with the same conver-
gence properties but almost without disadvantages of the FSM, i.e. without
necessity of numerical solving of big, dense and badly conditioned systems
of linear equations. Our main tool is the Adaptive Cross Approximation.



A New Fundamental Solution Method 99

3. ADAPTIVE CROSS APPROXIMATION

The initial analytical form of the ACA algorithm was been designed to
interpolate and, hopefully, to approximate a given function K : X x Y — R
of two variables x and y by a degenerate function .S, i.e.

K(a,y) = Su (@,y) = 3 ue@)ve(y),
=1

where u; : X - R, v; : Y - R, [ = 1,...,n. The construction runs as
follows. Let X C X C R? and Y C Y C R? be discrete point sets.

Algorithm 1.
1. initialization
1.1 set initial residual and initial approximation
Ro(xay) :K('T’ay% So(l',y) :O7
1.2 choose initial pivot position
zg € X, yo €Y, Ro(zo,y0) # 0.

2. recursion for k=0,1,... .
2.1 new residual

Ry (@, yr) Ri(k,
Rit1(z,y) = Re(z,y) — (2, 9) R, ).

Ri(zk, yr)

2.2 new approximation

Ri(x, yr) Re(xr, y)
Ri(x, yi)

Sk+1(z,y) = Sk(z,y) +
2.3 new pivot position

Tpr1 € X, Yer1 €Y, Rpp1(Tryr, Yrr1) # 0.

After n > 1 steps of the ACA-Algorithm 1, we obtain a sequence of
residuals Ry, ..., R, and a sequence of approximations Sy, ..., S, with the
following properties.

1. Approximation property for k =0,...,n
Ri(z,y) + Sp(z,y) = K(z,y), € X, yeY; (4)
2. Interpolation property for k=1,...,nand £=0,...,k —1
Ri(z,ye) = Ri(z0,y) =0, z€X, yeY
or
Sk ye) = K(z,y0), € X, Sp(we,y) = K(z,y), y€Y;

3. Harmonicity property for k =0,...,n.
If
L. K(x,y)=0, z€Q,
then
LoRe(z,y) = L Sk(z,y) =0, z€Q



100 Marvin Fleck, Richards Grzhibovskis and Sergej Rjasanow

4. Non-recursive representation for k =1,...,n
Si(@,y) = ug (@) Vi hwg(y), Vie € R (@), wi(y) e RF - (5)
with
T
Uk(l') = (K((E,yo), ey K(%Z/k—l)) )

wk(y) = (K(Qﬁo,y), e ,K(mk,hy))—r
and
k—1

Vi = (K(xzv yj))@,j:o

The above properties, except the last one, can be easily seen. The proof of
the non-recursive representation is more technical and can be found in [2].

4. AparTivE FSM

In this section, we formulate a new adaptive FSM for the boundary value
problem (1). Let u* be the fundamental solution of the differential operator
L, X C T adiscrete set of the control points, Y C R?\ Q a discrete set of the
singularity points and € an upper threshold for the error in the collocation
points.

Algorithm 2.
1. initialization
1.1 initial error and initial pivot position
Errory =Max,ex|g(x)|, x1 = ArgMax, x|g(z)l;

1.2 initial residual
Ri(z,y) = u"(z — y);
1.3 first basis function

#1(e) = Jf((f %;

1.4 first approximation
ui(z) = aapr(z), a1 =g(z1).
2. recursion for k=1,2,...
2.1 new error and new pivot position
Erroryy1 =Maxeex|g(x) — up(x)|, wp41 = ArgMax, . x[g(z) — up(x)];
2.2 stopping criteria
Stop if Errorgyr <e or k=4 of points in X;
2.3 next residual
Ry (z,yi) i (h, y) |
Ri(wk, yr)

Rk+1(x7y) = Rk(ﬂf,y) -

2.4 next basis function

Rii1(2, yrq1)
T) = ; 7
Prt (@) Ryy1(Tht1, Yrt1) @)
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2.5 next approximation
up+1(2) = uk(@) + ap19p41(2),  apgr = g(Trt1) — uk(@h41)-

After n steps of the above algorithm, we obtain the following approxi-
mation:

un (@) =Y arpp(@). (8)
k=1

The basis functions ¢y, are L-harmonic for all k =1,...,n
Lopp(x) =0 for z € Q.
Therefore, the function u,, is likewise £-harmonic
Luy(xz) =0 for z € Q.
The function u,, fulfills the boundary condition pointwise at the pivot points
up(zr) = g(xg) for k=1,...,n
and approximates the boundary condition in the other points
lun(z) —g(z)| <e for x € X\ {z1,...,2,}.
Later on, our numerical examples will show that the number n of steps
required to obtain a given accuracy is rather small compared to, and seems
to be independent of, the number of control points NV, i.e. n < N. Due
to the ACA interpolation property of the residuals Ry, the basis functions
Yk, k > 2 vanish at all previous pivot points
op(ze) =0, £=1,...0k—=1, k=2,....n
and due to the construction,
or(zr) =1, k=1,...,n.

Thus, the coefficients oy in (8) can be easily computed as in Step 2.5 of
the Algorithm 2 without the need to solve a system of equations, or more
precisely by solving a small system

FQ:Q, F = (gpg(xk)):’ézl S Rnxn7 a.g c R

with the following triangular matrix

1 0 0 ... 0
F ®Y1 (-752> 1 0 0
o1(zn) @2(xn) @3(@n) ... 1

However, the price for the above simple and efficient algorithm is a more
complicated evaluation of the basis functions ¢y and hence of the approxi-
mation u, at a given point « € 2. We use the non-recursive representation
(5) of the ACA approximation S, the approximation property (4), and the
definition of the basis function in Step 2.4 of the Algorithm 2 to obtain

u*(x —y1)

#1(@) = u*(z1 —y1)
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and for k=2,...,n

Cuf (@ — ) —u) ()2
ou(z) = w(@r = yr) — uy (k) 2k ®)
with
up(z) = (v (@ —y1),...,u*(z — yk,l))T,
2k = Vk_lwk(yk) ’ (10)
wk(ye) = (" (@1 = yi)s o0 (w1 = ye) |
and

X k—1
Vk: = (U (.171 - yj))i,jzl'

The vectors z, € RE=1 as well as the normalizing constants (u*(rq —y1))~

and (u*(zg — yg) — ug (z5)zx) "' can be precomputed during the algorithm

as follows. Let

1

Vo= LUy = 1-u" (21 — 1)

be the LU-decomposition of the 1 x 1-matrix V5. Then, making use of the
LU-decomposition of the (k — 1) x (k — 1)-matrix

VkZLkUk, k:2,...,n—1,

we get for the k£ x k-matrix Vi
L, 0\ (Ug b
= () (6

Lib = wi(yr), a' Uy = ukT(xk), c=u"(zr —yr) — a'b.

with

For the vectors zi, we get
2z = Uy "L ' (ye) = Uy, '
From equations (6) and (7), we can see that

Ryi1(2,y) = Ri(z,y) — Ri(zk, y) Ry (2, yi) Ri (2, yr)
= Ry (x,y) — Ri(wk, y)pr(z)

k
ZRJ zj,y)ei(r) VkE>0
j=1

and thus

k

u*(z —y) = Repa(z,9) + Y Rz, y)pi(x) Yk > 0.
=1
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This leads to

w (zy —y1) - ut(w1— k)
u(zr —y1) o u (TR — Yk)
1 0 0
v1(x2) 1 0
o1(zr)  pa(wr) 1
Ri(z1,y1) Ri(z1,92) - Ri(zi,yx)
« 0 Ro(x2,y2) -+ Ra(xa2,yr)
0 0 - Rp(xr, yx)

Due to the uniqueness of the LU decomposition with unit diagonal entries,
we see that

L, =F.

A numerical evaluation of the basis function ¢y, in (9) requires the scalar
product u] (z)z), and, therefore O(k) arithmetical operations. The approx-
imate solution wu,, will require O(n?) arithmetical operations for every eval-
uation.

The adaptive Fundamental Solution Method allows us to elaborate alter-
native strategies for choosing singularity points y;. Instead of introducing
fixed pairs (z;,y;) of collocation and singularity points we may equip a
simply shaped pseudo-boundary, e.g. an ellipsoid with a large number of
uniformly distributed candidate points. The adaptive FSM can be tuned to
pick from those candidates a singularity point that maximizes the current
basis function’s pivot element Ryy1(xk+1,y) in (7).

5. NUMERICAL EXAMPLES

In order to investigate the features of the adaptive Fundamental Solution
Method, we perform numerical experiments for the BVP (1) with Laplace
or Helmholtz operators. We compare the results of classical FSM, adaptive
FSM with the given thresholds as well as a threshold-free adaptive method.
For the latter method we store the maximal local error of an iteration step
and terminate, if no improvement is achieved after a given number of further
iterations. By dropping the coefficients associated with these additional
steps, we restore the currently best result (with respect to local errors).

The indicated condition numbers are calculated by using LAPACK rou-
tines [1]. Condition numbers of respective system matrices are labeled
condgys, while those of matrices required for evaluation of basis function
in the adaptive method are labeled condry. In the latter case we only in-
dicate condition numbers of the respective largest matrix, i.e. the matrix
used in the evaluation of the basis function with highest index.
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TABLE 1. Laplace equation in the unit ball, N = 5120.

threshold\ max.err. \ rel.err. \ condgys \ condry \#nodes

classical | 8.80-10"1°0[1.01-107 1T [ 1.42-10%" - 5120
10~4 9.78-107° [1.08-107% | 1.91-10% | 4.53-101° 415
106 1.01-1076 | 1.10-10"% | 3.26-10% | 8.00- 102 711
108 1.05-107% | 1.13-10719 | 4.94.10% | 7.26-10" | 1069
10~ |1 1.09-1071° | 1.11-107'2 | 6.09-10% | 9.81-10% | 1531

5.1. Laplace equation. We consider the model problem
—Av(z) =0 for x € Q,
v(z) = g(x) for x € 09,

with the known analytical solution

v(x) = sin(2mxy ) z0e 2", g = 1}|F7

in order to display some general observations regarding the adaptive FSM,
which are also relevant for other equation types we have already considered.

Performance of the adaptive FSM. As one can see in Table 1, the adaptive
method uses only a small number of collocation points which increases upon
setting a lower threshold. The accuracy of the full FSM can be achieved
even with a relatively small subset of collocation points. This reduction
leads to condition numbers of the involved matrices which are significantly
lower than those of the full method’s system matrix. Since the approxi-
mation space of the adaptive method is always a subset of the full FSM
approximation space, the outperformance in the last row in the table can
only be explained by a loss of accuracy due to high condition numbers.

Evolution of maximal local error. The strategy of the adaptive method con-
sists in eliminating the currently largest residual of all collocation points,
while not altering those at collocation points already treated. However,
there is no guarantee that after any elimination step the new maximal
error is actually smaller than the previous one. In fact, as the maximal
error asymptotically decreases during the elimination process, short-term
increases are rather typical (cf. Figure 1 for a brick-shaped domain).

For tight thresholds the adaptive method uses a number of collocation
points comparable to that of classical FSM. For very large problems this
may lead to errors in the evaluation of basis functions (evaluation of zj in
(10)) and ultimately to an asymptotic increase of the maximal local error.
For these cases it is handy to store information about the “best” step so
far and restore the corresponding result. Thus, although the threshold is
not met, the results in these extreme cases are far better than those of the
classical method.
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FIGURE 1. Evolution of maximal local error for a Laplace
equation on a brick-shaped domain.

Distribution of errors. Both methods, classical and adaptive FSM, control
errors at the collocation points only. Therefore there arises the question,
how the errors behave inside the domain and on the boundary between the
collocation points.

Fundamental solutions and the derived basis functions of the adaptive
method are L-harmonic. Due to the maximum principle for the Laplace
equations the error assumes its maximum on the boundary of €. This can
be illustrated in an error plot along a line segment through the domain
(cf. Figure 2). The gradient and the Hessian errors show similar behavior.

Looking at the error on the boundary in case of the adaptive method, one
observes a pattern of low error speckles (cf. Figure 3). These correspond to
the collocation points where local errors have been eliminated. In this exam-
ple, the singularity points were located on an ellipsoidal pseudo-boundary
adapted to the domain’s shape. One can observe a higher concentration of
speckles in regions located closer to the pseudo-boundary. This is in agree-
ment with the theory of classical FSM, where a lower distance between the
boundaries leads to higher stability, but to slower convergence [6].

5.2. Helmholtz equation. We perform experiments for the Helmholtz
equation

Av(z) + K%v(z) =0, k=2", n=1,...,5 for z € Q,
v(z) = g(x) for z € 0Q,
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FIGURE 2. Absolute values of errors for Laplace problem
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FIGURE 3. Absolute error for Laplace problem on the
boundary of a crankshaft domain.
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F1GURE 4. Approximations of unit sphere with 20, 80 and
320 triangles, respectively.

with the known analytical solution

— k. 3 K —
v(z) = exp ( - szl)xg sin (ﬁl’g), g= ”U|F.
Here Q is the unit ball; its surface I is approximated by triangulated surface
meshes. These meshes are obtained by a quasi-uniform refinement starting
from an icosahedron (cf. Figure 4). The collocation points are derived as
barycenters of the mesh triangles, singularity points are obtained by shifting
the collocation points along the surface normal. Although Fundamental
Solution Methods do not require an actual mesh, we will stick to this term,
since the collocation points are derived from meshes.

TABLE 2. Helmholtz equation, varying x, N = 20480.

K rel. err. rel. err. steps required
classical FSM | ada 10! (thres. 10711)
1 457-1078 | 1.42-1071 976
2 2.92-1071 | 7.84-10712 1019
4 6.46-1071% | 6.18- 1012 1102
8 | 1.43-10712 |5.85-10712 1277
16 | 3.00-107'2 | 5.94-10712 1792
32| 1.80-107! | 259107t | 3653 (no thres.)

Performance of the adaptive FSM. As one could expect, for both, classi-
cal and adaptive FSM, the quality of results gets worse with increasing
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TABLE 3. Helmholtz equation, x = 8, N = 1280.

threshold\ max.err. \ rel.err. \ condgys \ condry \#nodes

classical | 3.96-10"19]1.43-10710 ] 3.11- 103 - 1280
108 1.20-1078 [7.40-107° | 8.36-10% | 2.67- 101 721
10—9 1.43-1079 |8.69-1071° | 9.18-10% | 2.73- 10! 872
1010 | 539.10710|1.86-1071° | 1.01-10% |4.94-10'2 | 1042
10~ | 394-10710| 1.47-1071°| 1.08-10% | 1.44-10™ | 1200
10~12 3.96-10719 | 1.43-10719 | 1.11-103 | 2.64-10™ 1276
10—13 3.96-10719 | 1.43-10719 | 1.12-10% | 2.66-10™ 1278

TABLE 4. Helmholtz equation, x = 8, N = 20480.

threshold max.err. rel.err. condgys cond ‘ # nodes

classical | 2.08-10712[1.43-10721.26 - 102! - 20480
10710 1986-10"[6.06-10"11 | 3.13-10° | 2.72-102 | 1086
1011 1.01-107'1 | 5.85-107'2 | 3.43-10°% | 1.70-10'3 1277
1012 | 1.02-107'2|6.15-10713 | 3.65-10% | 1.80-10' | 1493
1071 1 1.08-107 | 597-10"™ | 3.98-10% |2.36-10" | 1753
none 7.83-10714 | 4.80-107™ | 4.00-10% | 3.99-10' | 1781

(cf. Table 2). While classical FSM suffers from a loss of approximation qual-
ity, the adaptive method compensates for this by the use of a larger number
of basis functions. For strict thresholds, the adaptive method achieves the
accuracy of the classical method on coarser meshes (cf. Table 3) and even
outperforms it on fine meshes (cf. Table 4). On such meshes, the classical
FSM suffers from extremely high condition numbers condgys of the system
matrix leading to a loss of accuracy.

Number of required collocation points. Of interest is the observation when
the number of available collocation points increases, the number of steps
required in the adaptive method to reach a certain threshold does not seem
to grow (cf. Figure 5). As is seen from Table 5 on smaller clusters, where
the threshold is reached faster, the results are worse. This is due to the
fact, that on finer meshes the adaptive FSM has more points to choose
from during the error elimination steps. Nevertheless, any threshold can
be achieved theoretically by eliminating all (or almost all) errors at the
collocation points. In this case, the adaptive method is equivalent to the
full FSM.

Effects of large condition numbers. Figure 6 shows the loss of accuracy in
the classical Fundamental Solution Method. When the number of colloca-
tion points grows beyond a critical value, the error starts to grow slowly.
While this growth does not necessarily lead to very large errors, if a better
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FIGURE 5. Number of iteration steps required to reach a
certain threshold for a varying number of collocation
points.

TABLE 5. Helmholtz equation, x = 8, different geometries,
threshold = 1012,

N \ steps required \ rel.err. \ rel.err. classical FSM
1280 1276 1.43-10710 1.43-10710
5120 1523 6.47-10713 5.85- 10713
20480 1493 6.15-10713 1.43 10712
81920 1505 5.92.10713 -

approximation is desired, one has to repeat the calculation with fewer col-
location points. In the same figure, the growth of the condition number is
indicated. To the same problem the adaptive FSM is applied (cf. Figure 7).
It can be seen that there exists a critical step after which the maximal lo-
cal error will grow due to the loss of accuracy in floating point operations.
However, we can still use stored data from the previous steps in order to
obtain a better result.

6. CONCLUSION AND OUTLOOK

When applied to large problems, the Fundamental Solution Method fea-
tures system matrices with extremely large condition numbers. We have
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presented an adaptive method in which dimensions and the condition num-
bers of the matrices involved are reduced by several orders. Numerical
results show that the quality of approximations is comparable to that of the
classical method. Also, the new method leads to reasonable results even in
scenarios, where the classical method fails.

Future work will include the extension of the adaptive method to vector-
valued problems with a special focus on elastostatics. We are also planning
to investigate the convergence of the method in a theoretical context.
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Abstract. This paper considers the factorization of elliptic symbols
which can be represented by matrix-valued functions. Our starting point
is a Fundamental Factorization Theorem, due to Budjanu and Gohberg [2].
We critically examine the work of Shamir [15], together with some correc-
tions and improvements as proposed by Duduchava [6]. As an integral part
of this work, we give a new and detailed proof that certain sub-algebras of
the Wiener algebra on the real line satisfy a sufficient condition for a right
standard factorization. Moreover, assuming only the Fundamental Factor-
ization Theorem, we provide a complete proof of an important result from
Shargorodsky [16], on the factorization of an elliptic homogeneous matrix-
valued function, useful in the context of the inversion of elliptic systems of
multidimensional singular integral operators in a half-space.
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1. INTRODUCTION

This paper considers the factorization of elliptic symbols which can be
represented by matrix-valued functions. Our starting point is a Fundamen-
tal Factorization Theorem due to Budjanu and Gohberg [2]. We critically ex-
amine the work of Shamir [15], together with some corrections and improve-
ments as proposed by Duduchava [6]. We shall call the combined efforts of
these two latter authors the Shamir-Duduchava factorization method.

One important application of the Shamir-Duduchava factorization me-
thod has been given by Shargorodsky [16]. Our primary goal is to provide,
in a single place, a complete proof of Shargorodsky’s result on the factor-
ization of a matrix-valued elliptic symbol, assuming only the Fundamental
Factorization Theorem. As an integral part of this work, we will give a new
and detailed proof that certain sub-algebras of the Wiener algebra on the
real line satisfy a sufficient condition for the right standard factorization.

2. BACKGROUND

Let T" denote a simple closed smooth contour dividing the complex plane
into two regions D, and D_, where for a bounded contour we identify D
with the domain contained within I'. We shall be especially interested in
the case where I' = R, the one point compactification of the real line. In
this situation, of course, Dy are simply the upper and lower half-planes,
respectively. Let G+ denote the union Dy UT.

2.1. Factorization. Suppose we are given a nonsingular matrix-valued fun-
ction A(¢) = (ajk(C))szl, then we define a right standard factorization, or
simply the factorization as a representation of the form

A(Q) = A-(Q)D(OAL(Q) (CeT), (2.1)
where D(() is strictly diagonal with non-zero elements d;; = (((—A1)/(¢—
A7) for j = 1,...,N. The exponents k1 > kg > -+ > Ky are integers

and AT are certain fixed points chosen in D, respectively. (In passing, we
note that if I' = R, it is customary to take A\* = +i.) AL({) are square
N x N matrices that are analytic in D1 and continuous in G1. Moreover,
the determinant of A, (A_) is nonzero on G (G_).

As one would expect, interchanging the matrices A_(¢) and A4 (¢) in
(2.1) gives rise to a left standard factorization. In either a right or a left
factorization, the integers k; = k,(A) are uniquely determined (see [9]) by
the matrix A(¢). Further, if the matrix A(¢) admits a factorization for
a pair of points A%, then it admits a factorization of the same type for
any pair of points u* € D, in that the right or left indices, denoted by
{k;(A), j =1,...,N}, are independent of the points A*.

2.2. Banach algebras of continuous functions. Let /(I") denote a Ba-
nach algebra of continuous functions on I' which includes the set of all
rational functions R(I") not having any poles on I'. Further we insist that
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U(T) is inverse closed in the sense that if a(¢) € U(T") and a(¢) does not
vanish anywhere on T', then a=*(¢) € U(T'). Of course, U(I') C C(T'), where
C(T) is the Banach algebra of all continuous functions on I', with the usual
supremur nor.

Consider the region G;. By RT(I') we denote the set of all rational
functions not having any poles in this domain and by C*(T") the closure
of RT(T') in C(I') with respect to the norm of C(T'). It is easy to see
that CT(T") is a subalgebra of C(T') consisting of those functions that have
analytic continuation to D and which are continuous on G1. We can now
define YT (T') = U(T') N CT(T'). Again, it is straightforward to show that
UT(T) is a subalgebra of U(T"). (Similar definitions of C~(T') and U~ (T")
follow by considering the region G_.)

2.3. Splitting algebras. It turns out that the ability to factorize a given
matrix is intimately linked to the ability to express U(T") as a direct sum of
two subalgebras - one containing analytic functions defined on D, and the
other analytic functions on D_. To ensure the uniqueness of this partition
we let 4~ (I') denote the subalgebra of ¢~ (I') consisting of all functions that
vanish at the chosen point A= € D_. We now say that a Banach algebra
U(T) splits if we can write

UT) =ur @) U= ().

The prototypical example of a splitting algebra is the Wiener algebra,
W (T), of all functions defined on T, the unit circle |[¢| = 1, of the form

a(() = i a;¢? ( i aj<oo>

Jj=—00 j=—00
with the norm [la(¢)|| = Y. l|aj|. The Banach algebras W*(T) have a
Jj=—00

simple characterization. For example, W (T) consists of all functions in
W (T) that can be expanded as an absolutely converging series in nonneg-
ative powers of (. However, the algebra C(T) does not split. (For more
details see [2].)

2.4. R-algebras. We say that a Banach algebra U(T) of complex-valued
functions continuous on I' is an R-algebra if the set of all rational functions
R(T") with poles not lying on I' is contained in ¢(I") and this set is dense,
with respect to the norm of U(I"). In passing, we note that any R-algebra
of continuous functions is inverse closed. (See, for example, [4, Chapter 2,
Section 3, p. 44].) Following Theorem 5.1, p. 20 [3], we have:

Theorem 2.1 (Fundamental Factorization Theorem). Let U(T') be an ar-
bitrary splitting R-algebra. Then every nonsingular matriz-valued function
A(C) € Unxn(T) admits a right standard factorization with factors Ax(Q)
in the subalgebras Uz ().
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2.5. Wiener algebras on the real line. Let L;(R) denote the usual con-
volution algebra of Lebesgue integrable functions on the real line. For any
g € L1(R), we define the Fourier Transform of g as the function Fg, or g,
given by

(Fo)(t) =(t) := %2? / o(2)e da.

We let C5°(R) denote the algebra of continuous functions f on R which
vanish at +oo. It is well known (see, for example, [13, Chapter 9, Theo-
rem 9.6, p. 182]) that if g € L;(R), then

g€ G (R), [glloe < llgllr- (2.2)

The Wiener algebra W (R) is the set of all functions of the form f = g+c,
where g € L1(R) and ¢ is a constant. The norm on W (R) is given by

£ llw @) = llglls + le]-

Suppose f1 = g1 +c1, fo = ga +c2 € W(R). Then since §1g2 = g1 * g2 (see,
for example, [13, Chapter 9, Theorem 9.2, p. 179]), it is straightforward to
show that W (R) is a Banach algebra.

We will also consider certain subalgebras of the Wiener algebra W (R).
For r =0,1,2,... we define W"(R) to be the set of functions f such that

(1—it)*D*f(t) e W(R) (k=0,1,...,7),

where D* is the kth order derivative. (Of course, WO(R) is simply W (R).)
We shall show that W"(R) is a Banach algebra and, moreover, is a splitting
R-algebra.

2.6. Homogeneity, differentiability and ellipticity. Suppose { =
(&1,...&,) € R™ for some integer n > 2. It will be convenient to write
€= (¢,¢,), where ¢ € R"1. We assume that R” has the usual Euclidean
norm, and we let S"~! denote the set {£ € R™ | & +--- 4+ &2 = 1}.

We further suppose that Ag(£,&,) is an N x N matrix-valued function
defined on R™, which is homogeneous of degree 0. In addition, we will as-
sume that the elements of the matrix Ay (¢’,&,) belong to C™T2(S"~1), for
some non-negative integer r, where C"(S”~!) denotes the set of  times con-
tinuously differentiable functions on the domain S*~!. Finally, we assume
that Ag(&',&,) is elliptic, in that

5elgrbf_l | det Ag(¢)] > 0.
2.7. The matrices £+ and E. We will be particularly interested in the
behavior of Ay(¢',&,) as &, — Foo.

Our approach is effectively to fix £, and thereby consider factorization
in the one-dimensional (scalar) variable &,. Since Ag(¢’, ;) is homogeneous
of degree zero,

lim A0(€I7 fn) = Ao(o, ce 7O, i1)7
En—too
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for fixed &’. We define
Ey == A(0,...,0,£1) and E:=E;'E_. (2.3)
2.8. The matrices B.. It is a standard result that any £ € Cyxn can
be expressed in the Jordan Canonical Form
hEht = J = diag[Jy, ..., ],

where the Jordan block Ji, = Ji.(\x) is a matrix of order my, with eigenvalue
A, on every diagonal entry, 1 on the super-diagonal and O elsewhere. The
matrix hi is invertible and

my+---+m;=N.

The Jordan matrix J is unique up to the ordering of the blocks Ji, k =
1,...,L.
Let B™(z) be the m x m matrix (b;(2))} %=, given by

0, 7 <k,
bir(z) =4 b 0T k,
27 ok
. j> k.
G-kt
We now define
K = diag[K,..., K], (2.4)
where K} := A\;B™*(1). By construction, K is a lower triangular matrix

whose block structure and diagonal elements are identical to those of J.
A routine inspection of the equation

Kru = A\pu
shows that the eigenspace associated with the eigenvalue Ax has dimension

one. Therefore (see [5, p. 191]), the matrix K}, is similar to the Jordan block
Jr(Ag) for k=1,...,1. Thus K is similar to J, and we have

J=hy K hy?,
for some nonsingular matrix hy. Hence we can write
E=hKh™', where h:=h]'h,. (2.5)

For any 21,29 € C and positive integer m, it is easy to show that the
matrix-valued functions B™(z) satisfy

B™(z1 4+ 22) = B™(21)B™(22), B™(0)=1. (2.6)
In particular, taking zo = —z1, gives
B™(—z) = [Bm(zl)] (2.7)

In the analysis that follows we will use the logarithm function on the
complex plane. Unless specifically stated to the contrary, we will always
take the principal branch of the logarithm Log z defined by

-1

Logz =log|z| +iargz, —mw <argz <,
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for any non-zero z € C. In other words, we assume that the discontinuity
in arg z occurs across the negative real axis.
For any t € R, we now define the complex-valued functions

a4 (t) := (2mi) "' log(t £ 1). (2.8)
Then
tiigrnoo [t (t) — a_(t)] =0, tli{noo [ap(t) —a_(t)] = 1. (2.9)

Corresponding to the block decomposition in (2.4), we set
B (t)=diag [Bml ((2mi) " log(t£4)), ..., B™ ((2mi) " log(tj:i))} . (2.10)

We note, in passing, that in the special case that { = N, then By (t) = I.
Following [15], we now give a simple test for membership of W (R) for
continuously differentiable functions.

Lemma 2.2. Let r = 0,1,2,... and suppose the function b(t) € C"TH(R)
has the property that, for some § > 0,

DFb(t) = O([t|F7°), k=0,1,...,(r+1),
then b(t) € W (R).
Proof. We follow the approach given in [15]. For 0 < k < r, we define
ge(t) = (1 — it) ) (1)

Our goal is to show that gi(t) € W(R).
Differentiating with respect to ¢,

Ge(t) = —ik(1 — it)* 1) (1) + (1 — it)Fp*+D (1),

Then, by hypothesis, g, and g;, are continuous. Moreover, as [t| — oo, we
have gi(t) = O(|t|=°) and g} (t) = O(|t|~1=?). Hence g, (t) € L*(R).

On applying the Fourier transform (F;_¢) to the function gj,(t), we ob-
tain £ gx(€) € L?(R). But using the Cauchy—Schwarz inequality

[ aore= [ |§1||£§k<s>|d5<(/|;|2ds)2||§gﬁc||p<oo.

|€]=e |€]=e |€]>e

Hence, g (&) is absolutely integrable everywhere outside a neighborhood
(—e¢,€) of zero. On the other hand, for small |£|, from [17, Theorem 127,
p. 173 ], g (€) = O(|€]°~ 1) and hence Gy (&) is absolutely integrable inside
(—¢,€).

Thus, gx(£) € L'(R). We now define a new function hi(x) = gr(—2).
Then, by construction, hi(z) € L*(R) and taking the Fourier transform
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(Fast) of hg(zx), we obtain

Now hy (t) € W(R), and hence, g;(t) € W(R). This completes the proof of
the lemma. 0

2.9. Key theorem from Shamir. The next theorem (see [15, Appendix,
pp. 122-123]) considers some properties of a certain matrix-valued function
derived from an elliptic homogeneous matrix-valued function of degree zero.
Together with Theorem 2.1, it will provide the starting point for proving
our second result.

Theorem 2.3. Suppose that Ag(£,€,) € C 2 (SP™1) is a matriz-valued
function which is homogeneous of degree O and elliptic. Suppose that the
Jordan form of Ay'(0,...,0,1)Ap(0,...,0,—1) has blocks Jx(A\i) of size
my for k=1,...,1. Let the matriz c := Aal((), ...,0,1), and the constant
invertible matriz h be as in equation (2.5). Then, for the fived &' # 0,
lim h=tcAg(¢,&)h =1,
&n_>+00
lim h™'eAo(¢, & )h = diag [\ B™ (1),...,\B™(1)].

En——00
Further, let { = (¢1,...,{N), where

logh; , A2 z
Cq:_72gﬂ'i] for mk<q§2mk7 g=1,...,N, (2’11)
k=1 k=1
and define

(€, £1)¢ == diag [(&n £9),..., (Ea £ )]

Then, for the fized £ # 0,

A€, €)= (€n — i) B_(&)h 7!
x cAo(€, &)MBL (&) (6n + 1) € WRTA(R),

and
lim  Aj(,¢,) =1. (2.12)
Epn—Eoo
Proof. A detailed proof of this theorem is given in Appendix A. O

Remark 2.4. Note that in (2.11), the definition of {4, ¢ =1,..., N includes
a multiplicative factor of (—1) not given in [15].
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Remark 2.5. Since we are assuming that for every non-zero z € C we have
—m < arg z < 7, it follows immediately that

1 1.
f§§R64j<§, jzl,,N

and hence
do := 1§I;}IICI%N<1 —Re(; +Re(;) > 0. (2.13)
3. STATEMENT OF RESULTS
Theorem 3.1. Forr=0,1,2,...,W"(R) is a splitting R-algebra.

Our second result considers the factorization of an elliptic matrix-valued
function of degree u, and it confirms the isotropic case of Lemma 1.9,
p. 60 [16].

Theorem 3.2. Letr := [n/2]+1. Suppose that A € Cy2\ (R™) is a matriz-
valued function which is homogeneous of degree p and elliptic. Then, for
the fized w € S,

Au(€) = A(IE lwr, -, € [wn—1,&n)

admits the factorization

Au(€) = (&0 —il€')" P AL (€) D(w, &) AL (&) (€0 +il€')"2,

where (A (€))*! and (AL (€)™ are homogeneous matriz-valued functions
of order 0 that, for the fived & # 0, satisfy estimates of the form

> esssup [€1D¢ (AL (E,60)),, < oo, 1<jk<N.  (31)
0<q<r ’

Further, they have analytic extensions with respect to &, in the lower half-
plane and the upper half-plane, respectively.
D(w, &) is a lower triangular matriz with elements

€ — €|\ k(@) HGr
<€n +ZI£’|)

on its diagonal. Its off-diagonal terms are homogeneous of degree 0, and
they satisfy an estimate of the form (3.1). The integer

N
k(w) = an(w)
k=1

~ L nargdet [(€ +€2) 2 Anenen)]|
=5 argde [(|f‘ +§n) w(f7§n):|

N
=D Reg
k=1

En=—00
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M

depends continuously on weS" 2. The partial sums Y k;j(w), I<M <N,
k=1

are upper semicontinuous,

_log A,
27

Gk =

j—1 j—1
for Zmy <k< Zmu, k=1,...,N,
v=1 v=1

\; are eigenvalues of the matriz A=1(0,...,0,+1)A(0,...,0,—1) to which
there correspond Jordan blocks of dimension m;.

4. PROOF OF THE FIRST RESULT

The objective of this section is to prove Theorem 3.1. Let % denote the
characteristic functions of RE, respectively.

Lemma 4.1. The Wiener algebra W (R) is an R-algebra.

Proof. An abbreviated proof of this lemma is given in [4, Chapter 2, Sec-
tion 4, pp. 62-63]. A more detailed proof is included here, both for complete-
ness and to introduce some analysis that will be useful when considering the
subalgebras W"(R) for r > 1.

We begin by showing that W (R) contains all rational functions with poles
off R. Firstly, we note the identities

(t—24) " = Fomr(V2mi0~ (z) e "+*), Imzy >0,
(t—z_)' = —Forse(V2mi0T (2) e "), Imz_ <0,

where the functions 0~ (z)e~%+% and 6 (x)e~*-% € L;(R). Secondly, since
all functions in W (R) are bounded at infinity, any rational function in W (R)
must be such that the degree of the numerator must be less than or equal
to the degree of the denominator. (In particular, non-constant polynomial
functions are not included in W(R).) Finally, the fact that W (R) contains
all rational functions with poles off R now follows directly, because W (R)
is an algebra, and we have the usual partial fraction decomposition over C.

We now wish to show that rational functions with poles off R are dense
in W(R). Suppose f € W(R) is arbitrary and r € W(R) is rational. By
definition, we can write f(t) = g(t)+cand r(t) = 5(¢t)+d, where g, s € L1 (R)
and ¢,d € C. Let C2°(R) denote the set of smooth functions with compact
support in R. Then C¢°(R) is dense in L1 (R) and

If =rlw = llg = sllz, +lc—d|
<|lg = hlle, + 1h = sllz, +lc—d| (where h e C2(R))
=llg—nhllL, +|0Th+0"h—0"s—0s||., (taking d = c)
<llg—hlle, +107h—0"s]L, +11 07~ —07s|L,.

Of course, the approximations to §7h and §~h, by §7s and 0~ s, respec-
tively, are independent but similar. Hence, to prove that W(R) is an R-
algebra, it is enough for us to show that we can approximate 0% (z)h(z),
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where h € CS°(R), arbitrarily closely in the L;(R) norm by a function
07 (z)s(x) such that f+s is rational and has no poles in the upper half-
plane.

For z > 0, we let y = e~* and define

) h(=log(y)/y if y€(0,1],
V)= {o it y=0.

Since h(x) has compact support, t(y) is identically zero in some interval
[0,v), where v > 0. Thus, by construction, ¢ (y) € C*°[0,1].

Hence, given any € > 0, we can choose a Bernstein polynomial (see [12])
(Bu)(y), of degree M = M (e€) such that

sup] |(y) — (Buw)(y)| <€

y€l[0,1

M
= sup |¥(y) —Zbkyk’ < e for certain by, € C, £k=0,1,2,..., M
yE[O,l] k=0

M
= sup ’h(m)ez - Z bre "] < e.
k=0

z€[0,00)

M
We let S(x) = > bre™*® and observe, therefore, that our proposed approx-
imant to 9+h(x)_is Ot S(z)e ",
Of course, the Fourier transform of 7S (z)e™* is a rational function with
no poles in the upper half-plane, since for £ = 1,2,3,... we have
1
Vor t+ik’

Finally, we take 0% s(z) := 0+5(z)e™® and then

.

Ote—kz =

[0k~ 8*s(@)]1. = [ Iha) - S(a)e | ds
0

/ Ih(z)e” — S(z)|e~* da
0

§e/e*$dx

0
= €.

This completes the proof that W(R) is an R-algebra. O

Remark 4.2. Suppose now that f =g € W(R). From the proof of the above
lemma, we can show that §tg € CT (R) (See section 2.2.) Indeed, applying
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inequality (2.2), we have
[6+g — ¥ ()| < 11679 — 67 5(2)]|1,-

Since QTSG) € RT(R), we immediately have Otg e C*(R), because CF(R)
is the closure of RT(R) with respect to the supremum norm. It follows in
an exactly similar way that /=g € C~(R).

Lemma 4.3. The Wiener algebra W (R) splits.

Proof. An abbreviated proof of this lemma is given in [4, Chapter 2, Sec-
tion 4, p. 63]. A more detailed proof is included here for completeness.

Our method of proof is a direct construction. Suppose f = g+c € W(R)
then, since g = 0Tg + 0~ g, we have

f=0tg+0-g+c
= (9/+\g+c+) + (9/_\94-0,)
where ¢ = ¢4 4+ c_, and c_ is chosen such that
(6=9)(~i) + - =0.

But since g € L;(R), we have 6% g € L;(R). Moreover, from Remark 4.2,
we have =g € C*(R) and thus

0tg € W(R) N CE(R).
In other words, we have the required decomposition, and thus
W(R) = WHR)® W~ (R)
where W~ (R) = {h € W~ (R) : h(—i) = 0}. This completes the proof that
W (R) splits. O
Remark 4.4. For any ¢ € S(R), we now define three integral operators:
T p(t) = (£1) lim / T—&dﬂ Srp(t) = 1 / #(7) dr.

271 =0 (t £ ie) i T—1

— 00 — 00

For more details see [7] and [8]. Each of these operators is bounded on S(R).
Moreover (see [7, Chapter IT Section 5, pp. 70-71]),
3 = 6= o.

But since S(R) is dense in Wo(R) :=={f e W(R): f =3, g € L1(R)},
each of the singular integral operators can be extended, by continuity, to a
bounded operator on Wy(R).

Finally, we have the well-known formulae

I 410 = 1, n+:%(1+sR), = (7= ).
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Lemma 4.5. Forr =1,2,3,..., W"(R) is a Banach algebra with a norm
that is equivalent to the norm

1 llwe = 11 Fllw + > (1= it)*D* £ (1) -
k=1

Proof. The proof that W7 (R) is a Banach algebra is straightforward. How-
ever, as an illustration, we will prove that given fi, fo € W"(R), the prod-
uct fifs € W(R) and |[fi falwr < Collfullwel| 2w, for some constant
C, that depends only on r.
The existence of a norm || - ||} equivalent to || - ||w+ and such that
I fofellbye < I1Falliwe 1 f2lltyn is then guaranteed by [14, Theorem 10.2, p. 246].
Suppose f1, fo € WT(R). Then, for any integer p satisfying 1 <p <r,

(P DEAORO] =Y (1) [0 - 0D ) [0 itr D7t g
k=0
We assume that W (R) is a Banach algebra and therefore, f; fo € W(R) and
(1 —at)PDP[f1(t) f2(t)] € W(R). Hence, f1fo € W"(R), as required.
By definition,

11 Fallwe = | fufallw + Y [[(1 = it)* DX f fol |

k=1

= |l fifallw
k
> < ) [(1—t)? D7 f1] [(1 —it)*=I D" fo)

>
Jj=
< Wl Ll

+ZZ< )H (1 =ity DI fu|,, || (1 = it)* T DT fo |,

k=1 j=0
< Coll fallwrll fellwr,

where the strictly positive constant C, depends only on the integer r. This
completes the proof of the lemma. (I

w

We now show that W7 (R) splits. To do this, we will need two interme-
diate lemmas.

Lemma 4.6. Suppose f(t),Df(t) € W(R) and t_l)igloo f(t) = 0. Then
II*Df(t) = DIEf(2).
Proof. From [8, Chapter I, Section 4.4, p. 31], we have
DSrf(t) = SeDf(t)
But, from Remark 4.4 we have II* = % (I £ Sg), respectively, and so
DIIE f(t) = IEDf(t). O
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Lemma 4.7. Suppose f(t),tf(t) € W(R) and tllim f(t) =0. Let [tI,1I*]
denote the commutator of tI and IT*. Then [tI,TI*]f € C.
Proof. Suppose f(t),tf(t) € W(R). Then

[tI, 1) f = (tITIT — TTT¢D) f

_1 (¢(I + Sr) — (I + Sr)tI)f (by Remark 4.4)

=5 (tSr — Srt)f

N — DN

ot O 1T 7f(r)
= T_tdf‘ﬁ/ dr

:17@_T)f%

v T—1
— 00

(;;) 7]‘(7’) dr

eC.

Finally, we note that [tI, 11| = [tI,1—11"] = [tI,I]—[tI,IT"] = 0—[tI, 1]
and, hence, [tI,II7] € C. This completes the proof of the lemma. |

Lemma 4.8. Forr=0,1,2,... the algebra W"(R) splits.

Proof. Suppose f(t) € WT(R) for some nonnegative integer r. Since f(t) €
W(R), it is enough to consider the case where , lirin f(t) = 0. Moreover,
—+oo

by Remarks 4.2 and 4.4, we can write
F(&) =T f(8) + 17 f(8), I f € WR)NCH(R).

Thus, to complete the proof, we have to show that II* f(t) € W7 (R).
That is, we have prove that for k = 0,1,...7 we have (1 —it)*DFII* f(t) =
i~k (t + ) DFIIE £(t) € W(R).

We now proceed by induction on r. Our inductive hypothesis is that for
any f € W"(R), we have (t+i)"D"II* f(t) = (I*(¢t+43)"D" f(t)+c) € W(R).
‘We have previously proved this result for » = 0. Suppose that the inductive
hypothesis holds for £ =0,...,(r —1).

From Lemma 4.6,

(t+d)" DI f =t (t+4)" "D f+i- (t+4)  'D'IIEf
=t - (t+)"'D"TMIE(DS) i (t+43)" DT HIE(DS).
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But since Df € W™~1(R), applying the inductive hypothesis, we get
(t+4)"D'II* f
=t -1t +0)" ' D" YDf) +i- Tt +i)" ' D" YDf) + ¢
=t Tt +) " 'D"f+i- Tt +0)""'D"f +c
Hence, using Lemma 4.7 (applied to (t +4)"~1D" f), we obtain
(t+4)" D'IIE f = TIF¢(t +0) " D" f + TIFi(t +4)" " 'D" f + ¢
=T (t+4)"D"f + ¢
€ W(R).
This completes the proof by induction. So, finally, for £ = 0,1,...,r, we
have (1 — it)* DFII* f(t) € W(R) and thus, for 7 = 0,1,2,..., the algebra
W™ (R) splits. O
Our final objective in this section is to show that W"(R) is an R-algebra
for r=1,2,3,..., noting that in Lemma 4.1 we have proved this result for
the special case W(R), corresponding to r = 0.
In Appendix B we show that the Fourier transforms of smooth functions

with a compact support and which are zero in a neighborhood of z = 0, are
dense in the space W"(R). Then, proceeding analogously to Lemma 4.1, it

is enough for us to show that we can approximate 6+h, where h € C°(R)
and is zero near 0, arbitrarily closely in the W7 (R) norm by the function

ﬁ\s, that is rational and has no poles in the upper half- plane.
As previously, for > 0, we set y = e~ and define

h(—log(y))/y if y € (0,1],
Wly) = (—log(y))/ . _( ]
0 if y=0.
Since h(x) has compact support, ¥(y) is identically zero in some interval
[0,v), where v > 0. Thus, by construction, ¥(y) € C*°|[0,1].

Remark 4.9. The motivation for choosing the Bernstein polynomial,
(Bm)(y), can be found in [12], as the approximant to ¢ (y) in Lemma 4.1,
is that we can simultaneously choose M = M (e) such that for 1 < j <r
sup [(y) — (Bu)(y)| <€ and  sup [Djw(y) — D} (Bar)(y)| < e
y€[0,1] y€[0,1]

Given y = e~ ®, we can consider ¥(y) in terms of z, as given by the
equation ¢ (y) = e®h(x). The following lemma expresses the derivatives of

¥(y) in terms of the derivatives of h(x).
Lemma 4.10.
Dip(y) = (=10 TD(Dy + 1)+ (Dy + j)h(z) for j=1,2,... .

Proof. Note that by definition, y = e~ and ¥(y) = e*h(z). We use proof
by induction on j.
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Suppose j = 1. Then D,4(y) = Dy (y) - (dy/dx) and, hence.
Dyp(y) = —€"D,(e"h) = —e"(e“h + e"Dyh) = (—1)e** (D, + 1)h,

completing the first step of the inductive proof.
Now suppose the result is true for j = m. Then, by the inductive hy-
pothesis,

DD (y)] = Da |[(~1)"e™V5(Dy 1)+ (Dy + m)h(x)|.
Hence,
m—+1 _ m m+1)x
Dy (y)(dy/de) = (1) (m + 1) (D, +1) - (Dy + m)h(x)
+ (=1)"em*TV2D (D, 4 1) -+ (Dy +m)h(z).
Therefore,
m+41 _ m+1_(m+2)x
Dy thy(y) = (1) e [m 41 4 Dy](Dy + 1) -+ (Dg + m)h(x)
= (=)™ (m + 1) (D, + 1) -+ (Dy + m)(Dy + m+ (),
proving the result for j = m+1. This completes the proof by induction. [

Motivated by Lemma 4.10, for j = 0,1,2,..., we now define:
D,+1)---(Dy+j)h if j >0,
hi(z) = (Dy +1) -+ (D2 + j)h(x) it
h(x) if j=0.
Hence, we can write
Djy(y) = (=17 Dh;(z), j=0,1.2.... (4.1)
In exactly the same way, given y = e~* and (By¢)(y) = S(x), we define
T(x) = S(z)e ™. Hence, (Byth)(y) = e*T(z) and
Dj(Bu)(y) = (~1) eV (Dy + 1) -+ (Dy + )T () for j=1,2,....
Analogously, for j =0,1,2,... we define:
(Dy+ 1) (Dy +4)T(z) if j>0,
Tj(z) = e
T(x) if j=0.
Hence, we can similarly write
Di(BJVIw)(y) = (71)je(j+1)sz (IE), J=0,1,2..., (42)
and we can now express our approximations in terms of the variable x.

Remark 4.11. Using equations (4.1) and (4.2), we can now reformulate the
Bernstein polynomial, (By)(y), approximations to ¥(y) and its deriva-
tives as
sup |e"ho(z) — " Ty()| < e. (4.3)
z€[0,00)
and for 1 <j <r,

sup ’e(jﬂ)xhj(x) — e(jH)ITj(xﬂ <e.
z€[0,00)
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Lemma 4.12. Forr=1,2,3,... W"(R) is an R-algebra.

Proof. Our proposed approximant to 6% h(z) is 0TS (x)e™*. From Appendix
B, to show convergence to 0+ h in I - |[wr, it suffices to show the convergence
to 0 h, z*(0Fh) and Di(x*(0Fh))in || - ||, forall 1 < j <k <r.

Of course, one important consequence of the fact that our smooth func-
tion h is zero in the neighborhood of 0 is that it implies that 6T h is also
smooth.

We have already seen in Lemma 4.1 that

|07 h(z) — 94'5’(30)6_””HL1 <e.

Similarly, for 1 < k < r, we have

||0+xkh(:v) - 9*30’“5(3&)673”HL1 = / |£ckh(x) - ka(x)e*ﬂ dx
0
= / le®h(z) — S(z)| zFe " dx
0
= / le“ho(z) — " Ty ()] ake™" da
0

< e/xke_w dx by (4.3)
0

= (k!)e, since /xke_zdx =k!.
0

Suppose that j > 1. Clearly, there exist constants {¢; : 0 <1 < j}, that
depend only on j such that

J J
Dih=> al, DiT=>Y ol
=0 =0

where hg = h, and hy = (D +1)--- (Dy+1)hforl > 0,and To =T = Se™ 7,
and T} = (Dy + 1) -+ (Dy + )T for I > 0.
Hence, for 1 < j <k <r,

H@'kaDih - 9+kai(Se_w) HL1

J
= H(9+xk ch(hl - Tl)HLl
1=0

J
< Z o] - (|0 2* (b — 0|,
=0
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- Z|cl|/| E(hy(x) - Ti(x))| de
0

=0

J

Z |/‘e(l+1)xh e(l+1)le(x)‘e—(l+1)x k dz
1=0

<eZ|cl|/ D22k g by (4.11)

<e

al [ 1')k+1 :

IP_ﬂw

Therefore, W (R) is an R-algebra, as required. a

5. PROOF OF THE SECOND RESULT

The objective of this section is to prove Theorem 3.2. In determining
certain asymptotic estimates for matrices arising during factorization, we
follow the approach of Duduchava [6]. (For full details, see Appendix C.)

Proof. We begin by defining
/ —p/2 /
Ao(€,&n) = (IE'12 + [€al?) ™" A€, 60). (5.1)
For the fixed £ # 0, we set

— i/ R 57"
€' 1&']
From Theorem 2.3, for the fixed w € "2,
Aj(w,t) = (t —3) " B_(t)h eAg(w, )hBI () (t +1)¢ € Wit2 (R).
Moreover, from Lemmas 4.8 and 4.12, W"+2(R) is a splitting R-algebra.
Hence, by Theorem 2.1, the matrix Afj(w,t) admits a right standard factor-

ization.
Therefore, we can write,

cAo(w,t) = hBZH(t)(t — i) Aj(w, t)(t +13) By (t)h ™!
= hB~H(t)(t —i)S | (A" (w,t)) ! diag (t J_r z) (w)Ai(w,t)}

X (t+1) By (),

where the factors (A%)*! € Wit% (R), and have analytic extensions with

respect to &,, to the lower half-plane and the upper half-plane, respectively.

Moreover (see [10, p. 37]), since . lirin Af(w,t) = I, there exist factors
— o0

A% € Wit (R) such that

lim A% (w,t)=1. (5.2)

t—+oo



Shamir—Duduchava Factorization of Elliptic Symbols

We now define
A (w,t) := (t £1)° A% (w,t) (t£14)7C.

Hence, as the diagonal matrices commute,

_pp-1 - -1 g t— iRl
cAo(w,t) = hB= () (A7 (w, 1)~ ding (1)
From equation (5.3),
(AT)je = (t+ )97 (AL) -
Suppose j # k. Then, from Lemma C.4,

lim (A5 (w, 1)), =0 (j # k).

t—too
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(5.3)

AT (w,t)BL ()R,

Civen this result for the off-diagonal terms of AT (w,t) and equations (5.2)

and (5.3), we have
t_l)irino<> A (w,t) =1.
Further, if we set
AG (w,t) == AT (w,t) B (t)h ™!,

then we can write

_ . t — i\ rk(w)+¢
co(e,t) = (Ag (1)~ ding (1)

Now, by definition,
AT = AfBLR!
= [(AF = 1)+ I]|BLh™!
= By [By'(Af —I)By + 1|07}
= BLATh7Y,
where we now define

Af(w,t) == BZ'(t) (A (w,t) — I) BL(t) + I.

Al (w, ).

(5.4)

Remark 5.1. We have already noted that the factors (A% )*! have analytic
extensions with respect to &,, to the lower half-plane and to the upper half-
plane, respectively. From definitions (5.3) and (5.4), it is clear that this

property is likewise shared by the factors (AT)*! and (A3)*!.

Remark 5.2. From Lemma C.6,
[(A5)*'],, e W(R) for 1< j,k < N.

In particular, each element of the matrices (Agt)jEl satisfies a condition of

the form:
Z ess sup |§ngn (A;t(fl,fn))jﬂ < +o0.

0<q<r €
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Finally, we have the required factorization, namely,

— g\ k(w)+C
cAo(w, t) = h(A; )" B~ diag (i R
— h(A7) " d(w, ) ATH, (5.5)
where ()t
. 1 . t — 1\ r(w
d(w, ) = B~1(t) diag (HZ_) B ().

Remark 5.3. Note that, by construction, the matrix-valued functions B4 (&)
commute with the diagonal matrix (&, & 4)¢. (To see this, choose an ar-
bitrary block Ji(Ak). On this block, (&, £1)¢ acts like a scalar, since the
relevant components of the vector ¢ are all equal to —(log A\x)/(274).)

By Remark 5.3, equation (2.10) which defines B (t), together with the
properties of the blocks (see equations (2.6) and (2.7)), we can write

t — 1\ F(w)+¢
d(w, 1) = diag (;— ) BB, (1)
it — iR
s ()

1 t+1 1 t+1
di Bml(fl ‘>,...,Bml<—‘l ) .
x dlag [ 27 Ogt—z 271 Ogt—z

Remark 5.4. We notice that, by definition,

&n t+i & t+il¢]
t=— and - = .
|£ | t—1 gn - 7/|€ |
Hence, the functions of ¢ or (¢t +14)/(t — i) are homogeneous in the variable

§=(¢,6&n)

It remains to consider the sum and partial sums of the factorization
indices. For the fixed &', our final factorization (see equation (5.5)) is

cAo(w,t) = h(A3) td(w,t) ATt

Hence, since c, h are constant matrices and lim AQjE = I, we have
t

—+oo
_ 4/2 En=-+00
Aargdet [(I¢'f? + [éal?) " Aul€ )]
Ep=—00
En="00
= Aargdet Ag(&', &) ‘ (see equation (5.1))
A
= Aargdetd(w,t) (5.6)
t=—00

Now, d(w,t) is a lower triangular matrix, and hence its determinant is the
product of the entries on its main diagonal. Thus

N L kg (w)+Ck
det d(w,t) = H (t z) .
k=1
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Therefore (see [7, Chapter II, Section 6, p. 88]),

t=+o0

1
—Aargdetd(w,t)
27

N
= Z ki (w) + ZRQ Ck- (5.7)
k=1

t=—o0
From equations (5.6) and (5.7), we have

1 B En=-400
o Aarg det [(|§’\2 +1&.1%) “/2Aw(£,7£n):|

En=—00
N

N
= Zlik((U) + ZRGCk
k=1 k

=1

The remaining assertions in Theorem 3.2 concerning the continuity of the
sum and the semicontinuity of the partial sums of the factorization indices,
can be found in [15, Theorem 3.1, p. 113]. O

APPENDIX A. PROOF OF THE KEY THEOREM FROM SHAMIR
We shall give a proof of Theorem 2.3 in two steps:
(i) E7'E_ is similar to diag [A1, ..., An];
(ii) The general case.

Our overall approach will be to reduce the general case to a simpler case.
We begin by establishing some simple decay estimates.

Lemma A.1l. Suppose that Ag(¢',&,) € Oty (S"™Y) is a matriz-valued
function which is homogeneous of degree 0. Then, for the fized £ # 0,

D, [Ao(€,6n) = Ex] = O(l&a| ™), & — %00, 0<k < (r+3), (A1)
where these estimates are uniform for & € S*=2.

Proof. Suppose that &, — oo. Then since Ay is homogeneous of degree 0,

AO<§/a gn) - E+ = A0(§/§;17 1) - AO(O’ 1)

n—1 A )
=3 % 1) g— L 0(6]2)

This completes the proof for & = 0.
For 1 < k < (r 4+ 3), we can ignore the constant matrix E, and we
readily obtain

Df Ag(€,6n) = DE Ag(€6,1,1) = 0(I& ), & — oo

Of course, estimates for the case &, — —oo follow in exactly the same way.
This completes the proof of the lemma. O
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Let us consider the first step. We assume that the invertible matrix
E_T_lE_ is similar to diag[A1,...,An]. In this formulation the eigenvalues
Aj, g =1,..., N are listed according to their multiplicity and, of course, are
all non-zero.

We now define ¢ = ({1,...,{n) by

logA; .
Remark A.2. The definition of ¢, given by equation (A.2), includes a multi-
plicative factor (—1) is not shown in [15]. As will be seen, this modification
allows us to correct an error in the treatment of the discontinuity across the

negative real axis. (See [15, Lemma 4.2].)

Lemma A.3. Suppose that Ay(¢',¢,) € Ont2(SP™Y) is a matriz-valued
function which is homogeneous of degree 0 and elliptic. Suppose further
that for some invertible constant matrix hy,

E=E['E_ = hydiag[\1,..., An]hi " (A.3)
If ¢ = —28% for j=1,...N, ¢ = (C1,...,(n) and ¢ := A;4(0,...,0,1),

27

then for the fized £ # 0,
AG(E,6n) = (&n — 1)~ hy TeAo (€, &) (6n + 1) € WA (R),

and
: * (gl _
fnl—l>niloo AO (f 7£n) =1
Proof. By hypothesis, we have
E=E['E_ = hydiag[\1,..., An]hi "
If we define /~10(§', &) = hytcAo(€,€,)h1, we may assume, without loss of
generality, that
E+=I, E_:dlag[)\l,,)\N]
We define a new matrix-valued function
A5, 6n) = (6n — 1) Ao(€',€0) (&n + )" (A4)

Then, for &, > 0, we can write

Aé (5/7 fn) = (gn _i)_c [AVO(fla fn) _E+] (gn +i)< + (gn _i)_(:E-i- (fn +i)c
and similarly for &, < 0, we have

AG(E €)= (€= [Ao(€', €0) = B-] (6 t) (€ —1) " B (Enti)°

Since the matrices (£, —i)~¢ and (&, +4)¢ are diagonal, we can write a
typical element of the first summand as

(0 — )9 [Ao(€,6n) — Bx] (6 + 1)
= O(Jeal =G RG) = Ol )  (A5)
using Lemma A.1 and equation (2.13).
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Now suppose 1 < k < (r+3) and o € C. Then
Dgn (6n £ z)a = Ca,k(gn + i>a_k7

where Cq i, k =1,2,... are certain constants. Moreover, from Lemma A.1,
Dlgn [;{()(g/afn) - E:t] = O(|£n|7k71) as Sn — zoo.
Hence, for k =0,1,...,r + 3, we can write

Dgn {(gn — i)_Cj [ZO(&C fn) — Ei]jl(gn + 7/)9}
— O(|€n|7RC<_7’+RCCl*k*1) — O(|€n|7607k). (A.ﬁ)

We now consider the second summand, which is diagonal as it is the
product of diagonal matrices. For any o € C and &, — +oo, it will be
useful to factorize (&, £14)* using the following identity:

(& £49)* = (& £i0)* (1 £4&, )™

noting, as expected, that the decomposition on the right-hand side preserves
the modulus and argument of the left-hand side.
For &, > 0, the (4, ) entry of the second summand is given by

(En—1)"9 1 (& +1)9 = (£,—10) 79 (& +10)% 1 (1—ig, 1) ™9 (1446, )%
= (1—d& ") 9 (141, M)%,

since the product of the first two terms is 1.
Similarly, for &, < 0, we have

(gn - i)7Cj )‘j (gn + i)gj
= (&0 —i0)"% (& +10)9 Aj(1 — i€ 1)~ (L4 i€, 1)
— 6108 &n] pi¢im ¢ log \ﬁnleiCﬂr)\j(l — i )T (1 g DY
= TN (L—ig )T (L 4ig, )
= (L—ig )9 (1 +ig, )"

since \; = el°8% = e72™% for j =1,..., N from equation (A.2).
So, for the second summand, combining the results for &, — +oo, for
|€n] > 1 we have

(€n =0 Bx(&n+1)¢ =T =(1—igr ) (1 +ig ") — 1.
So, expanding the factors on the right-hand side in powers of £, 1, we have

(bn — 1) “Bi(Gn+0) —T=)Y_ A" for |&]> 1.

=1

Thus, on differentiating & times with respect to &,, we obtain

Dt { (6w =) Bulgn +)¢ — T} = O(&l ') (A7)
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for k=0,1,...,(r + 3). Combining estimates (A.6) and (A.7), we obtain

DE{A5(E ) =T} = O(I&al %), [6a] = oo (A8)
From Lemma 2.2, we have Aj(¢',&,) € Wit 2 (R). This completes the proof
of the first step. O

With these preparations complete, we now turn to the general case. For
convenience, we now restate Theorem 2.3.

Lemma A.4. Suppose that Ao(¢',&,) € C}“VJ;?’N(S”_l) is a matriz-valued
function which is homogeneous of degree O and elliptic. Suppose that the
Jordan form ongl(O7 .o,0,1)A0(0,...,0,—1) has blocks Ji () of size my,
fork=1,...,1. Let { = ((1,...(N), where

log =

1 J
by

quf 27_”-] fO?” mp<q52mpv q:]-,-“aN'

1 p=1

p=

Let ¢ := Ay*(0,...,0,1). Then for the fized £ # 0,

AS(E &) = (€0 — ) B_ (&)

x cAo(€', 6B (€) (6n + 1) € Wi (R), (A.9)

and
lim Ag(¢ =1
i Ap (€ En)
Proof. By hypothesis, and using equation (2.5), we have
E = E{'E_ = hdiag [\\B™(1),...,\B™(1)]h™",

for some invertible matrix h. If we define Ag(¢,&,) == h=lcAg (&', &n)h, we
may assume, without loss of generality, that

Ey =1, E_=diag [\B™(1),...,\B™(1)].

Mimicing the approach in the first case, we define

log A, 1 1
o J / -
CJ——W, —§SRQCJ<§7 Where]—l,,l
Moreover, we calculate
i — / / =
1%?,11%1(1 Re ¢}, + R¢j) = do > 0. (A.10)

We now define
j—1 j
Cq=C§ for Zmp<q§2mp, qg=1,...,N.
p=1 p=1

Now we can set ¢ = ((1,...,(n), exactly as in the first case.
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Remark A.5. When regarded as a function of z € C, the matrix-valued
functions B4 (z) are analytic in the regions Im z > 0 and Im z < 0, respec-
tively. Note also that, by construction, the matrix-valued functions B4 (&)
commute with the diagonal matrix (£, ). (To see this, choose an arbi-

trary block .J,. On this block, (&, £)¢ acts like a scalar, since the relevant

log A\ )

components of the vector ¢ are all equal to —==*.

As previously (see equation (A.4)), we define a new matrix-valued func-
tion

ALE 6n) = (6n — ) B-(6) Ao(€, &) BY () (G +4)C. (A1)
Now, since E = I, using the established properties of B™ (a4 ), we have
Jim B (6) Ao(€, 6) BT (60)

— lim B_(&)B7(&)

En—00

= lim B_(&)diag [B™ (= ay(&),. . B™ (- ar(&)]

&n—00
= Jim_ding [B™ (o (6) 0 (6).-- B (0= (6)—a4(61))]

= diag [B™*(0),...,B™(0)]
=1.

On the other hand, since F_ = diag [\ B™ (1), ..., A B™(1)],

lim B_(£,)A0(€,€) B (€n)

Epn——00
=, lim B_(&,)diag [\ B™(1),...,NB™(1)]By' (&)
n—>—00
= lim B_(&,)diag [Alel(l —ay),..., NB™(1— a+)}
En——00
=, lim diag |:>\le1(1704++04_), cee )\lel(lfa++a_)}
n—r—00

= diag [\ B™(0),..., NB™(0)]
= diag [MI™, ..., \NI™],

where I™ is an m X m block identity matrix.
So, as in Lemma A.3, we can see that

lim A5(€.€)

Ep—to0

= lim (& — i) B_(&)A0(&, &) BT (&) (& +i) = 1. (A12)

En—to0

To show that DgAS(g’,fn), k =1,...,(r + 3) satisfies estimates of
the form given in equation (A.8), we follow exactly the approach taken
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in Lemma A.3
A ) = (€0 — 1) B_ (&) A0 (&', &) By (€0) (€n +1)°
= (& — 1) B_(&)(Ao(€, &) — Ex) By (&) (6n +10)°
+ (&0 — 1) B_ (&) EL BT (&) (6n + 1),
where

B_ (gn)EiBll(fn)

— By diag [ij (1og g: ;z)} = F4 diag {Bm.f (log ;Z;g:)}

The presence of the logarithmic terms in the matrices B4+ adds only a
minor complication. For any fixed positive integer m, we have

D, [log(&n +4)]™ = m[log(¢n +)]™ (€0 1),

But since
NE
)
tnotoo (& L 1)E
for any fixed integer p and any € > 0, we can effectively repeat the proof of
Lemma A.3 with any §’ satisfying 0 < ¢’ < do.
From Lemma 2.2, we have Aj(¢',&,) € Wit? (R). This completes the
proof of the general case. O

:07

APPENDIX B. FUNCTION APPROXIMATION IN W7 (R)

The goal in this appendix is to prove that the Fourier transforms of
smooth functions which have compact support and are zero in a neighbor-
hood of = 0, are dense in the space W"(R). To show this, we use the
standard approach of cut-off functions and convolution with a mollifier. In
simple terms, this analysis is required because we are effectively working in
a weighted Sobolev space. (See, for example, [1]).

Lemma B.1. Suppose f € W"(R) and 0 < j <k <r. Then
Dff, t'Df and D*(t’ f) € W(R).
In addition, if f =3, then ||z*g||z, = || D* fllw,
1D (z*g)llz, = |#' D" flw and ||z D’ gL, = |ID*(# f)llw-
Proof. Since W(R) is an R-algebra and 0 < j <k,

i
—_ . 1
By definition, (1 —it)*D¥f € W(R) and it follows from (B.1) that
) J
tIDEf = ! (1 —it)*D*f € W(R). (B.2)

(1—it)r
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Moreover, from (B.2),

J
DMIf = "t/ 'DMf e W(R),
=0

where ¢; are some constants. (Note that j < k implies that j —1 < k —1.)
From [11, Proposition 2.2.11, p. 100],

Fose[(i2)*g(2)] = D*g.
Hence,
lz*gll, = ID*gllw = | D* fllw-
Let hy(z) := 2¥g(z). Then, again from [11, Proposition 2.2.11, p. 100],

Fost DIy = (—it)i Dy,

and thus
1D (@*g) ||z, = |t akgllw = [/ D* fllw-
Finally,
|#*D7g| |, = |z*Digllw = | D*Digllw = |ID*(# f)|lw-
This completes the proof of the lemma. O

Suppose g(t) € W"(R). Then, by definition,

gl = llgllz, + Y (D +1)* (g ()] ..
k=1

Hence,

Il < lgllz, + Z{ o gz, + Z ( 1Dt ol |

Thus, to show the convergence to g in || - ||wr, it suffices to show the
convergence to g, z"g and DJ(z%g) in || - ||z, forall 1 <j <k <r.
Note that for j > 1,

Dl (zkg) = i() (DI lg).

1=
Hence, we have
~ k
Gllw- < Cr > llz*Digliz, := Crlgl-, (B.3)
0<j<k<r

where C). is a constant that depends only on r. So, an alternative sufficient
condition for the convergence to g in || - |+ is the convergence to z*Dig
in|l||g, foral0<j <k <r.
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We now define a cut-off function that is zero in a neighborhood of x = 0,
and is also equal to zero when |z| is sufficiently large. Firstly, we define two
smooth functions

o(@) = {0 if |z] < 1/2,

1 if |z > 1,

and

1 if [o] <1,
plw) = {o if Ja] > 2.

Then, for 0 < € < 1, we define the smooth cut-off function ¢, by
pe(x) = afz/€)f(ex).
Notice that by construction,
1
1 if |z] € [e,f},
o(z) = © 2
0 if || € [0,7) U P,oo).
2 €

In particular, for each 0 < € < 1, the function ¢, has compact support, and
is identically zero in the neighborhood of 0.
Therefore, for j = 1,2,..., the support of DJ¢.(z) is contained in FE.,

where
2 1 € € 1 2
im[-2-uf-emgluls ol
€ € Y ¢ 2 Y 2 €|V € €

For any positive integer k, we have
NG
Dia(7) = (7)o (7)
€ € €

DEB(ex) = € %) (ex).

and

Hence, for I =1,2,...,

P06, = 3 e (2) ) ()] [ 450 P e,

for certain constants ¢, that depend only on k. Moreover, o) (y) = 0 unless
% < |yl <1 and f*)(y) =0 unless 1 < |y| < 2.
Hence, for 1 =1,2,...,

sup [2'Dioe| < Cap, (B.4)
z€R, 0<e<1

where C, 3 is a (finite) constant that depends only on the smooth functions
a, 8 and the index [.

Lemma B.2. Suppose g € W' (R). Then ||$:g —gllwr — 0 as e \, 0.
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Proof. Suppose g € W(R). Then, by definition, g(x) € L1(R) and |[g||lw =
llgllz,- It is immediately clear from the definition of the L; norm that

¢eg € L1(R) and ||¢eg — gllz, — 0 as e \, 0. That is, ||¢pcg — gllw — 0 as
€\ 0, as required.
Now suppose g € W"(R) and 1 < k < r. Then

ka(qbeg) - :lxkgHL1 = H(bs(xkg) - xkgHL1 — 0 as € \,0.
Further, suppose that g € W"(R), and 1 < j < k <r. Then

_7 .
Di(¢eg) = )+ ( )D;@ - DIl

=1
We now show that for 1 <1 <5<k <,

|e*DLo.- D1 g, = [ |e*DLo. - D gl da
R

:/|kai¢>€ ‘ D?C‘*lg| dz since D.¢.=0 outside F,
E.
< Capl / |zF " Di~lg|dz from (B.4)

E.
— 0 as €\ 0,

since *~!'DJ~!'g € L;(R). Hence,
|+ DL (eg) — =" Digll,,

J
< [[+*6.(Dig) ~a*Digl,, + Y (7) I DLoc - D2 e,
=1

i,
= (2" Dig) ~ a*Dlg, + 3 (1) e Db D],
1=1
— 0 as € \(0.
That is, ||@ —gllw- — 0, as € \, 0, as required. O

Remark B.3. The significance of Lemma B.2 is that we can effectively as-
sume for the ensuing density arguments that any function in L;(R) has
both compact support and is also identically zero in the neighborhood of
the origin. (To see this, we simply approximate g € L1 (R) by h = ¢.g.)

Following, for example [1], we now introduce the concept of a mollifier.
Let J be a nonnegative, real-valued function in C§°(R) satisfying the two
conditions, J(z) = 0 if |z| > 1, and [ J(z)dz = 1.

R
For 6 > 0, we define Js(z) = 6~ 1J(2/8). Then Js(x) € C$*(R) and:
(a) Js(x) =0 if |z| > ¢ and
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(b) [ Js(z)de =1.
R

As § N\, 0, the mollifier Js(x) approaches the delta-function supported on
x = 0. Formally, we define the convolution

(s s u)(w) = [ Jsta = yuly) dy
R
Suppose v € L;(R) and has compact support. Then:

(i) (Js xv) € C§°(R);
(ii) (Js*xv) € Li(R) and ||Js *v||L, < [|v]L,;
(iii) if Dv € L1(R), then D(Js * v) = J5 * Dv;
(iv) }ig}) ||Js * v —v|, =0.
As a simple consequence of the above, we observe that if D?v € Ly (R), then
| D?(Js % v) = D[, = ||(Js * D?v) = D7ol|
— 0 as § /0,
and,1 thus, ||Js % v —v||yr1 — 0 as § \, 0 in the (unweighted) Sobolev space
WrL(R).

Lemma B.4. Suppose ?z(t) € W"(R), and further that h(x) has a compact
support and is identically zero in a neighborhood of x = 0. Then

[ 75 % h =Rl — 0 as §\,0.

Proof. Suppose that h(z) has compact support and is identically zero in a
neighborhood of = 0. Then there exist positive real numbers ¢ and R
such that

supphg{xGR: e§|:c\§R}.
Suppose 6 < min{e/2,1}. Then

suppjg*hg{xeR: S\x|§(R+1)}.

DO ™

Now let H(x) be any function with
supp H C {:17 eR: % <|z| < (RJrl)},

and H(t) € W"(R). Then for any integers j, k such that 0 < j < k <7, we
have

enk ) .
(5) 107 Hlz, < 2" DI H|lz, < (R+ DYDY H]| s,
Therefore,

€ T . . .
(5) 1D/ HlL, < 2" D/ H], < (R+ 1| DH|L,,
and summing over all 0 < j < k < r, we have

EN" r
(5) 1w < 1HI. < 0+ DR+ 17 Hlwes,
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where || - ||y~1 denotes the (unweighted) Sobolev norm, and || - ||« is defined
by equation (B.3).
Thus, since
|[Js * h — k||~ — 0 as &6 \,O,
we have
[[Js %« h — h|l. as § 0.
Finally, from equation (B.3),

175 % T — hllwr — 0 as 6,0,

as required. (I

APPENDIX C. MATRIX FACTOR ESTIMATES FROM DUDUCHAVA

In this appendix we follow the approach taken by Duduchava [6], and
derive some asymptotic estimates for certain matrices arising during factor-
ization.

Given A}(€,€,) € Wit2 (R), we have the factorization

Ai(w,t) = (A" (w, 1)) " diag (%)K(W)Ai(w,t), (C.1)

where A% € W]\',J;QN(R), and have analytic extensions with respect to &,, to

the upper half-plane and to the lower half-plane, respectively. Moreover (see

[10, p. 37]), since , ligl Aj(w,t) = I, there exist factors A% € W2y (R)
—+oo

such that

Jim A% (w,t) = 1. (C.2)
We now define
A (w,t) = (t +4) A% (w, 1) (t i) ~C. (C.3)

We begin with two technical lemmas that will be useful later. Let T
denote the unit circle in the complex plane.

Lemma C.1. Let 0 < v < 1. Suppose ¢(t) € W™T2(R) and ¢y (t) :=
tkDFo(t) = O([t|7Y) as |t| = oo, for k=0,1,...,r + 2. Define

B(z) = (i1 ), 2 €T\ (1), @e(1) = lim By (2).

Then for j =0,1,...,7r+1, ®; € H,(T), where H,(T) denotes the Hélder
space of order v. Moreover, ®;(1) = 0.

Proof. Choose any z € T. Then z = ¢ for some 6 € [—7,7), and it is
straightforward to show that

i1+z——cot(e)
1—z 2/

Hence, for j =0,1,...,7 4+ 1, we can write

B;(2) = b, ( — cot (g)) = 1(6).
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In particular, as § — 0, so, z — 1, and we obtain ®;(1) = 0. Now,

di,[)j o d¢] dT L 9
W—ﬁ@7 where 7 := COt(Q)

By hypothesis,

do, ) V
% :O(|T|7V 1) :O(|9| “) as |0 — 0.

Moreover, by the direct calculation,

dr 1

T 00 o] — 0.
0~ 2sin?(Z) (1017%) as 10

Combining these results,

% =0(|6]""") as |6] - 0. (C.4)

Suppose now z1, zo € T. Then, by relabeling, if necessary, we can suppose
|Zl — 1| S ‘Zz — 1‘7

and we consider three cases:

Case 1: |z1 — 22| < |21 — 1] < |z — 1];
Case 2: |z1 — 1] < |z1 — 23] < |22 — 1};
Case 3: |z1 — 1] < |z — 1] < |71 — 22).

We begin with Case 1 and apply the Mean Value Theorem to ;:

@;(21) — ®;(22)| = [¥;(61) — (62)]

d .
=% )| o0l (loal < 101 < Jon]),

where, due to the constraints applicable in this case, #; and 5 must have
the same sign. Hence, from (C.4),

D.i(21) —Pi(2) < CO'|z* —1]V"1 - |21 — 23] for some constant ¢
j j

z1 — 2z \ 17V
:O’(7| ! 2|> ‘Zl_ZQID

1
21 — Z2|\ 17V
<o)

< 'z — 22]”.
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For Case 2,

|@)(21) = j(22)] < [®j(21)| + [®;(22))|
(= eor ()| s~ ot ()]
< C‘ cot, (%1) - + C‘ cot (0—22) -
<2C10,1" +2C62]"
<4C|z1 —1|" +4C|ze — 1)¥

But in this case, |21 — 1| < |21 — 22| and, moreover,
|Z2 — 1| S ‘ZQ — Zl| + |21 — ].| S 2‘2’1 — ZQ|.
Therefore,
|<I>j(z1) — (I)J(ZQ)| S 12 C|Zl — ZQ|V.
Finally, turning to Case 3,

|@5(21) = j(22)] < [®5(21)] + [®;(22)]

=[os(=eot ()| s (ot (3))]
< C‘ cot (%) - + C‘ cot (9—22)
<2C10," +2C|02]"

<4C|z1 — 1" +4C|z — 1Y

< 8Clz — za|”. O

i %4

Lemma C.2. Let 0 < v < 1 and ¢(t) € W"2(R). Suppose
bi(t) =t DE(t) = O([t|™) as [t| = oo, for k=0,1,...,7+2.
Then
t*DFSre(t) = O(t|™") as |t| — oo, for k=0,1,...,r+1.
Proof. By definition, for £k =0,1,...,7 + 2,

o)
4

T —

tk i
t* DESe i (t) 1= —Dk/
£Sro(t) == —D)|

kT ok
— t— / 7(DT¢)(T) dr (see [8, Chapter I, Section 4.4 p. 31])
i T —

— 00

= i on(7) dr,
T T—1

where, in the last step, we use the identity

th=7F 4 (t =)t P20 o R PR,
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and repeat integration by parts.
For any t € R, we define the change of variable
t—i
z:= :
t+1
where, of course, z € T. Note that, as t — +oo, we have z — 1. As
previously, we define

1
(or equivalently ¢ =1 1 tz ),

Dp(z) := (bk(i 11_2)

By Lemma C.1, &4 € H,(T) with ®3(1) =0, for k =0,1,...,r+ 1.

With this change of variable,
1 [ee]
1 (7)o
T T—1

- L / 1=z &w) g,

l—w w—2z

_1 / 2u(®) gy - L / LLCFY
7 w—z ) w—1
Jw|=1 |Jw]=1
= (S1®k)(2) — (SrPx)(1).
But the operator St is bounded on H,(T), and hence
t* Dy Sro(t) = O(|]z — 1|Y) = O(|t| ™),

as t — 00 (z — 1). This completes the proof of the lemma. O

t*DFSpo(t) =

Our first task is to obtain some asymptotic estimates for the non-diagonal
elements of Af Due to the similarity of calculations, it is enough to prove
this result for the matrix AT. For brevity, we will ignore any constant terms
that do affect the proof.

Lemma C.3. Suppose 1 < j,k < N with j # k. Then

D(A7)jk(w,t) = O(Jt|~771),
forq=0,1,...,74+2, and some o > 0.
Proof. We begin by noting that from the definition of A7,

(AT )jge = (4097 * (AL jk-

Firstly, we suppose that Re({; — (x) < 0. Then, in this case we can
simply take
o =—Re(( — ),

so that o > 0. Since (A%);x € W"T2(R), the required result follows imme-
diately. Note that, taking ¢ = 0,

Jim (A7) k(w, 1) = 0. (C.5)
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Secondly, suppose that j # k and Re({; — () > 0. From equation (C.1),

AT~ A = diag (ifi)ﬁ(w)A’iAg s
= [ ding (ifi)n(w) — 1] A" +diag (g)”(w)(A’:Ag;_A*,)
= [ ding (ifz)ﬁ(‘d) — 1] A" +diag (g)”w)A*_(A;;_J)

= b1 (t) + b2 (t)(AG — I).
Consider now

t+1
t—1

b (1) = | diag ( )”(w) —1]Ar(w,t).

We note that, as ¢t — £o0o,
af 3 tHie@ 9 —g—1
Dt[dlag (t ) I} =0(|t|77 1),
DY [A% (w,6)] = (1] ™%) (since A” € WEiA(R)),
forq=0,1,...,7r+ 2. Hence, as t — Fo0,
Db (t) = O(Jf] =), (C.6)

Consider now the second term,

N
a4 = D)), = > (520D (A3 (w.8) — 1), (O
s=1
where, by definition,
AN COR
b (1) == (t - Z) A* (w, 1),
Since A* € Wi 2 (R) we immediately have
D{(b2)(t) = O(|t| 7). (C.7)
Moreover, from estimates (A.6) and (A.7),
DJ(Aj — D)y = O(Jt] 4 ReSr#ReGuenty, (C8)

where € is an arbitrarily small positive number that takes account of the
logarithmic terms in the matrices By (t) used in the construction of Af.
(See (A.12).) Using estimates (C.7) and (C.8),

N

Z O(|t|_q_Re ¢s+Re Ck-i-e—l)

D [ba( A5 - D],

w
I
—

I
] =

O(|t|RR€(Ck—Cj)—fH'E—{Re(Cs—Cj)-‘rl})

V)
Il
—

- O(|t‘—Re(Cj—Ck)—Q+6—5o). (C.9)
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Let v = Re((; — (k) + o — €. By assumption, Re(¢; — {x) > 0 and hence
we can choose any € such that 0 < € < dg to ensure that v > 0. Moreover,
Re({; — k) + 60 < 1, and hence v < 1.

Combining estimates (C.6) and (C.9),

D{(A% — A% )jn(w,t) = O(Jt|7"7),

forq=0,1,...,7+2, where 0 < v < 1.
For the fixed w, we can now apply Lemma C.2 with

o(t) = (A} = AL)jk(w, ).
Let 0 := 89 — €. Then
1
Di(A%)jn(w, 1) = Df 5 (I + Se)(A% = AL) 5w, 1)
= o(‘trRe(Cer)fafq),

Finally,

D{(A])jr(w,t) = O(|t~771), (C.10)
forq=0,1,...,r+1,and o > 0. |

Lemma C.4. Suppose 1 < j,k < N with j # k. Then

Jm (A7 (1)), = 0.

Proof. The proof of the lemma follows directly from the estimates (C.5) and
(C.10). (Of course, using estimate (C.10), we take ¢ = 0.) O

Remark C.5. From equation (C.2), (A%);,; = 1, and hence,

lim
t—+oo

lim (Af(w,1)) ;=1L 1<j<N.

t—+oo 7,

Thus, the proof of Lemma C.3 can readily be extended to obtain (c.f. (A.8))

D(AT (w,t) = 1) = O(|t| =9
forgq=0,1,...,r+1and o > 0.
Lemma C.6. Suppose 1 < j,k < N. Let

Af(w,t) = BT (1) (AT (w,t) — ) Be(t) + 1
Then
(A;E(w,t))j’k e W"(R).

Proof. From Remark C.5,

D} (A} (w,t) = I) = O(|t|~79),
for ¢ > 0. Hence, from the definition of AQi,

DY (A5 (w,t) = 1) = O(t] =7 ),

for g =0,1,...,7+1 and any ¢’ such that 0 < ¢/ < o. The required result
now follows from Lemma 2.2. O
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ON THE SOLVABILITY OF MULTIPOINT
BOUNDARY VALUE PROBLEMS FOR SYSTEMS
OF NONLINEAR DIFFERENCE EQUATIONS

Abstract. The effective sufficient conditions are given for the solvability of
the multipoint boundary value problems for systems of nonlinear difference
equations.
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conditions.
Let mg be a fixed natural number, N, = {1,...,mo} and N,,, =
{1,...,mp}. Consider the problem of finding a vector-function y = (y;)%; :

N,,, — R"™ satisfying the system of difference equations

Ay;(k—1) = gi(k,yl(k), e yn(B)y (B —=1), .. yn(k — 1)) (1)
for ke Ny, (i=1,...,n)

and the multipoint boundary value problem of the Caucy—Nicoletti’s type

where k; € Nmo (i=1,...,n), gk, -) € C(R*™ R) (k=1,...,mp),and & :
E(Np,,,R™) (i =1,...,n) are continuous functional, in general nonlinear.

In the paper some effective sufficient conditions are given for the solva-
bility and unique solvability of the boundary value problem (1), (2). Some
results of the same type, among them necessary and sufficient condition,
are given in [1]. The general nonlinear boundary problems for the difference
system (1) is considered in [5], where the Conti-Opial’s type existence and
uniqueness theorems are given for the problem.

The various question for the linear and nonlinear boundary value prob-
lems for the systems of difference equations are considered in [1,2,5,7,11]
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(see also the references therein). The questions, analogous to considered in

the paper and in [1], are studied sufficiently well (see, for example, [8,9])

for the boundary value problems for the ordinary differential systems, and

in [3,4,6,10,12] for the impulsive systems (see also the references therein).
We realize the results for the boundary condition

yi(ti):Ci (i:]-v"'7n)v (3)
where ¢; € R™ (i =1,...,n) are constant vectors.
Throughout the paper the following notation and definitions will be used.
R =] — 00, +o0[, Ry = [0,400][; [a,b] (a,b € R) is a closed interval.

R"™™ is the space of all real n x m-matrices X = (;5); 7/, with the

n
norm || X[ = max > |zl
= mi=1

Rf_xm = {(xz])f”fil x>0 =1,...,n; j=1,... 7m)}.

R™ = R™*! is the space of all real column n-vectors z = (z;)/_; R} =
R N

If l € N, then N; :{1,...71}, N; = {0,1,...,[}.

E(J,R™*™), where J C Z, is the space of all matrix-functions ¥ =
(yij)ijey + J — R™™ with the norm Yy = max{[[Y(k)|| : &k € J},

1

1Yy, = (kZJ Y (R)[¥)" if 1 < v < 400, and||Y [ 4o0,a = [IY]]-
€
A is the difference operator of the first order, i.e.
AY(k—1)=Y(k)—Y(k—1) for Y € E(N,,R™™), keN,.

If a function Y is defined on N; or ﬁ?l_l, then we assume Y (0) = Opxm,
or Y(I) = Opxm, respectively, if it is necessary.

If By and Bs are normed spaces, then an operator £ : By — Bs (nonlinear,
in general) is called positive homogeneous if £(Az) = A\¢(x) for every A € R
and x € By. If the spaces B; and B; are partial ordered then the operator £
is called nondecreasing if the inequality £(x) < £(y) holds for every z,y € By
such that x < y.

A matrix-function is said to be continuous, nondecreasing, integrable,
etc., if each of its components is such.
Definition 1. Let kq,...,k, € Nmo. We say that the triplet (Q1,Q2;&0),
consisting of matrix-functions Q; = (gju)j;—; € E(ﬁmO,R”X") (j =12
and a positive homogeneous nondecreasing continuous vector-functional
& = (€0i)y : E(Npy,R%) — RZ, belongs to the set U(ki,...,ky) if
gia(t) >0 (j = 1,2, ¢ # [; 4,0l =1,...,n) and the system of difference
inequalities

Ayi(k — 1) sgn (k k- %)

< Z (qrayi(k) + qayi(k — 1)) (i=1,...,n),
=1



has no nontrivial nonnegative solution satisfying the condition
yl(kl) < §0i(|y1|7 ) ‘ynD (’L =1,... ,TL).

The set analogous to U(ky, . .., km,) has been introduced by I. Kiguradze
for ordinary differential equations (see [8,9]).

Theorem 1. Let the inequalities

1
gi(t,y1,- -, Y2n) sg0 [(k — ki — i)yjnﬂ}
< (pra(B)|ye| + p2it (k) [ynta])

=1

N—

(j=0,1; k=1,...,mg; i=1,...,n) (4)

2n
=1
and

&y oyl < oillnls e lyal) + 3 ( D lwl) (= 1,0m)
=1

be fulfilled on the sets R*™ and E(IngU,R"), respectively, where (pji1);;—; €
E(NmmRan) (.7 = 172)7 and qz(k7 ) € C(R+7R+) and Yi € C(R+,R+)

(t =1,...,n; k = 1,...,mg) are nondecreasing functions satisfying the
conditions
(L .
lim %i(k, p) = lim 7:(p) =0 for keN,, (i=1,...,n), (5
p—-+o00 p p—+—+o00 p
Eoi - E(NmO,R+) — Ry (i = 1,...,n) are positive homogeneous nonde-

creasing functionals. Moreover, let there exist a matriz-functions Q; =

(gji)71=1 € E(Npy, R™™) (j = 1,2) such that
(QhQQ;f) EU(k17"'7kmO)7 (6)
here € = (€os)1y, and
pji(k) < gju(k) for ke Ny, (j=1,2;4,l=1,...,n). (7)
Then the problem (1), (2) is solvable.

Corollary 1. Let the inequalities (4) and

i) £ D bl s, + 75 ll) (=100 m)
m=1 =1

be fulfilled on the sets R*™ and E(NmO,R"), respectively, where (pji)i—; €
E(Nmo’Rnxn) (.] = 172)7 and Ql(k7 ) € C(R-‘rvR-‘r) and Yi € C(R-HR-F)
(i =1,...,n; k = 1,...,mg) are nondecreasing functions satisfying the
condition (5), liym € Ry (i,m = 1,...,n), 2 < v < +oo. Moreover, let
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the module of every characteristic value of the matrices H = (hjim)ﬁjzl
(j =1,2) be less then 1, where

N 1. U 7
hjim = (2 = j)mg Lim + (5 sin m) gjimll s, Nomg

(=12 im=1,...,n),
where i + 2 =1. Then the problem (1), (2) is solvable.

Corollary 2. Let the inequalities

1
gi(t, Y1, -, Y2n) g0 [(k —k; — i)yjnﬂ}
< (771il(k)|yl| + "72il(k)|yn+l|)

1

~

2n
+ai(k > lul) G=01 k=1,..me; i=1,....n) (8)
=1

and

(s - yn) | < el (1) +%(Z \in) (i=1,...,n)
=1

be fulfilled on the sets R®™ and E(ﬁlmo,R"), respectively, where n;; € Ry
(] =1,2; 14 75 l; 1,1l = 1,...,71), -1< Njii < 0 (j =1,2; 1= 1,...,71),
qgi(k, ) € CR,Ry) and v, € CR4,Ry) (e =1,...,n; k= 1,...,mp)
are nondecreasing functions satisfying the condition (5), and p; € Ry and
Lef{l,...,mo} l; £ k; (i=1,...,n). Moreover, let

i Mmax {’yli(li),’ygi(li)} <1 (’L =1,.. .,n), (9)

and the real part of every characteristic value of the matriz (gil)?,lzl be
negative, where

(k) = (L (~Lmparsen(k — k) O G =L 2= 1),
i = Mii + M2ii)s & = Mmahy +neihoa (@ #L i,0=1,...,n),
and
hii=ho; =1 if 0 < u; <1,
hji =1+ (i — (1= paye)) ™ if m>1 (i=1,...,n).

Then the problem (1), (2) is solvable.



Theorem 2. Let the inequalities

[9:(t, 1, - y2n)—gi(t, 21, . .., 220) ] g0 Kk_ki_%> (Yjnvi—z; n+i)}

<
!

<p1iz(/€)|yl — 21| + p2ir (k) |Ynti — Zn+l|> (10)
1

(G=0,1; k=1,...,mg; i=1,...,n)

and

|€2(y1,;yn) 751'(217...,2”)‘
< §Oi(|y1 =2ty oy |[Un —zn|) (i=1,...,n) (11)

be fulfilled on the sets R®™ and E(ﬁmo,R"), respectively, where (pjir)i—; €
E(Np,,R*™™) (j = 1,2). Moreover, let there exists a matriz-functions
Qj = (gjir)i=1 € E(Npy, R™") (j = 1,2) such that the conditions (6) and
(7) hold, where & = (&o;)_1. Then the problem (1),(2) has one and only

one solution.

Corollary 3. Let the inequalities (10) and
n
|£i(y1a s ayn) - gi('zla SR Zn)| < Z lim”ym - Zm”l/,NmO (Z =1,... ,n)
m=1

be fulfilled on the sets R®™ and E(ﬁmo,R"), respectively, where (pjit)i—; €
E(Np,,R™™) (j = 1,2), and l;, € Ry (i,m =1,...,n), 2 < v < 4o0.
Moreover, let the module of every characteristic value of the matrices H =
(hjim)ij=1 (4 = 1,2), appearing in the Corollary 1, be less then 1, where
where ﬁ + 2 =1. Then the problem (1), (2) has one and only one solution.

Corollary 4. Let the inequalities
1
[gi(tvyla sy Yon) — 9i(t 2, ZZn)} sgn {(k — ki — §>(yjn+i — Zjn+i)

n
< Z (Uuz\yl — 21| + n2itlYn+1 — Zn+l|)
=1

(j=0,1; k=1,...,mg; i=1,...,n)

be fulfilled on the sets R*™, where n;y € Ry (j=1,2;4#1;i,l=1,...,n),
-1 <mju <0(=124i=1,...,n). Moreover, let u; € Ry and l; €
{1,....,mo}, l; # ki (i =1,...,n), be such the condition (9) hold and the
real part of every characteristic value of the matriz (fz‘l)ﬁzzl be negative,
where

; —1)7 (k—k; . .
vii(k) = (14 (=1 mjsen(k — k) T ) G =120 =1,... n),
Eio = Muii + N2iis &a = Mathva +N2athen (0 # 1 i,0=1,...,n),



and
hig=ho; =1 if 0 < p; <1,
By =14 (= V(1= @)™ i pe>1 (=1,..,m),
Then the system (1) has one and only one solution under the condition
yilki) = Nyi(L)+ 8 (i=1,...,n)
for every A\; € [—pi, i) and B; eR (i=1,...,n).

Theorem 3. Let the matriz functions Q; = (gju)i 1=, € E(ﬁmo,R"X”)
(5 = 1,2) and the linear continuous vector-functional & = (§oi)q :
E(N,,,,RY) — R? be such that qia(t) > 0 (j = 1,2; i # I; 4,0 =
1,...,n) but the condition (6) be violated. Then there exist matriz-functions
(pjil)?,lzl € E(Np,,R™") (j = 1,2), functions g;(k, -) € C(R*™,R) (k =
1,...,myp), and continuous functionals &; : E(ﬁmo, R™) (i=1,...,n) such
that the condition (7) hold, the inequalities (10) and (11) are fulfilled on
the sets R?" and E(NmO,R"), respectively, but the problem (1),(2) is not
solvable.

The conditions for the solvability of the problem (1), (3) follows from
the theorems and corollaries given above if we assume &(y1,...,yn) = ¢
(i=1,...,n).

We have the following results for the solvability of the problem (1), (3).

Theorem 4. Let the inequalities (4) be fulfilled on the set R*™, where
(pjil)?,lzl € E(NmmRnxn) (] = 1’2)’ and qi(ka ) € C(R+,R+) (7’ =
1,...,n; kK = 1,...,mg) are nondecreasing functions satisfying the con-
dition (5). Moreover, let there exist a matriz-functions Q; = (qju)i = €
E(Np,,R™™) (j = 1,2) such that the condition (7) hold, and the system
of difference inequalities appearing in the Definition 1 has no nontrivial
nonnegative solution satisfying the condition

yi(ki) =0 (i=1,...,n).
Then the problem (1), (3) is solvable.
Corollary 5. Let the inequalities (4) be fulfilled on the set R®™, respectively,
where (pji)71—1 € E(Npg, R™™) (j = 1,2), and gi(k, -) € C(Ry,Ry)
(i =1,...,n; k = 1,...,mg) are nondecreasing functions satisfying the

condition (5). Moreover, let the module of every characteristic value of the
matrices Hj = (hjim)i ;=1 (7 = 1,2) be less then 1, where

1. s H . .
Rjim = (5 sin m) ||QJ'im||NmO (Gj=1,2;i,m=1,...,n).

Then the problem (1), (3) is solvable.
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Corollary 6. Let the inequalities (8) be fulfilled on the set R?™, where
njit € R+ (] = 1,2,’ ) 7& l,’ Z,l = 1,...,77,), -1 < Njii < 0 (] = 1,2,’
i=1,...,n), ¢(k,-) € CR,Ry) (i = 1,...,n; k = 1,...,mg) are
nondecreasing functions satisfying the condition (5). Moreover, let the real
part of every characteristic value of the matriz (N1, + ngil)ﬁlzl be negative.
Then the problem (1), (3) is solvable.

Theorem 5. Let the inequalities (9) be fulfilled on the set R*™, where
(pjit)i=1 € E(Npy, R**™) (j = 1,2). Moreover, let there exists a matriz-

functions Q; = (gji1)71=1 € E(Npmy, R"™*™) (j = 1,2) such that the condition
(7) hold, and the system of difference inequalities, appearing in the Definition
1, has no nontrivial nonnegative solution satisfying the condition (13), where
&€ = (&i)"_1. Then the problem (1), (3) has one and only one solution.

Corollary 7. Let the inequalities (10) be fulfilled on the set R*™, where
(pji)ti=1 € E(Npy, R™™) (j = 1,2). Moreover, let the module of every
characteristic value of the matrices H = (hjim )i ;=1 (j = 1,2), appearing in
the Corollary 5, be less then 1. Then the problem (1), (3) has one and only
one solution.

Corollary 8. Let the inequalities (8) be fulfilled on the set R®"™, where
nu € Rpy (j =1,2; #1040l =1,...,n), -1 <nu <0 (j =1,2;
i=1,...,n). Moreover, let the real part of every characteristic value of the
matriz (11 + 1M2a)j—, be negative. Then the problem (1), (3) has one and
only one solution.
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