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Some Non-Local Boundary-Value Problems
and their Relationship to Problems
for Loaded Equations
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Abstract. In several mathematical models of physical or technical processes there
are non-local boundary-value problems in terms of partial differential equations with
integral conditions. In this article we consider hyperbolic differential equations of
second order in the rectangle with some integral conditions and their relationship to
boundary-value problems for some certain type of loaded equations.
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1. Introduction

In actual natural sciences there steadily arise new problems differing from the
classical ones. Therefore there is a need for further development of the theory
of partial differential equations.

J. R. Cannon [1] studied the one-dimensional heat equation
up(x,t) = uge(w,t), x>0, t>0,

with Dirichlet-conditions on some part of the boundary and integral conditions.

Given continuous mappings E, x, ¢ on [0, c0) satisfying the initial condition
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the problem is in finding the temperature distribution u such that the equations

/x(t) (e, t)dz = B(), o(t) >0, t >0
U(CL’,O) = QO(I), x>0

hold. This problem describes the temperature distribution in a homogeneous
semi-infinite conductor. Assume the total heat energy of a certain part of
the conductor to be given. Furthermore let the initial temperature and the
behaviour of the temperature distribution on the boundary of the conductor be
known. Then the unique existence of a solution can be shown.

The Cannon-problem belongs to the so-called non-local problems. In this
class of problems given boundary-values are partially or completely replaced by
additional conditions on the functions connecting the values at the boundary
and the inner of the domain, e.g.,

uw(0,) +u(l,-) +u(l,-) =0, [e(0,1).

Definition 1.1. Let I be an index set, @ C R" and @ # [J,.,w; = w C Q.
Let F(M,R) denote the set of all real-valued functions on a set M. Suppose
u, f € F(O,R), p; € F(w;,R),ie€l. Let L: D(L) C F(2,R) — F(Q,R) be
a differential operator and for ¢ € I

B;: D(B;) C F(,R) — F(w;,R).
The problem
Lu=f in €,
{Biu:(pi onw;, t €1l
is called non-local, if there are i € I, z € Q, v € F(Q,R) such that
0%u(z) = 0%v(z), a € N, and (Biu)(z) # (Biv)(2).

That is, the problem is non-local if the image of some z € €2 under the map
B;u is not uniquely determined by the value of the derivatives of all orders of u
at z.

In the class of non-local boundary-value problems those problems with in-
tegral conditions play an important role. One can consider such problems as a
necessary step towards the generalisation of classical problems of mathematical
physics.

In recent publications such problems are studied for various types of equa-
tions. The respective investigations started with elliptic and parabolic differ-
ential equations. Hyperbolic equations are more difficult to study. Findings in
this area of research one can find in the work of L. S. Pulkina, e.g., in [6].

In this article a linear hyperbolic equation of second order is studied. We
consider a rectangle as underlying domain, the two boundary-value conditions
are thereby replaced by integral conditions.
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2. Problem with integral conditions

We consider differential equations on the domain Q = (0,a) x (0,b) C R2

Let therefore A, B,C € C(Q2), f € C(R2) be given and let ¢, ¥ be integrable
functions on [0, a] and [0, b] respectively such that

a b
| ewe= [ vy (1)
0 0
The investigated differential equation has the form

Uy (T, Y) + Az, Y)ua(z,y) + B, y)uy(z,y) + Clz,y)ul(z,y) = f(2,y), (2)

(x,y) € Q, and the integral conditions are given as follows:
| uwpyas =), ve @ g
0

b
[ e dn = pta). e 0.0 (1)

Let
U:={ueF(LR)|ueC(Q), uy € CH)}

be the set of all continuously differentiable functions on 2 such that ug, is
continuous on §2.

Problem A: For given A, B,C, f,p, % as above, find a function v € U, such
that for all (z,y) € €2 the equation (2) holds and the integral conditions (3) and
(4) are satisfied.

Remark 2.1. The classical problem of Goursat is given by

Uy (T, Y) + Az, Y)us(z,y) + Bz, y)uy(z,y) + Clz,y)ul(z,y) = f(2,y)

u(0,y) =¥(y), y € (0,b)
u(z,0) = ¢(x), x € (0,a).

The first boundary-value condition can be written in the form of (3), if one

understands ¢ as a mean-value of u in (0, a), i.e., ¥(y) = * [ u(z,y) dz. Anal-

ogously one gets condition (4). That is why this problem is often called integral-
analogue to the Goursat-problem.

In the light of physics one can interpret conditions like (3) and (4) as an
averaging process made by a sensor in order to measure for example the tem-
perature in a certain area.

Remark 2.2. Mathematical modelling and integral conditions arise in many
areas, e.g.,
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— in particle diffusion processes in turbulent plasma, in processes of heat
diffusion, in water conducting processes in porous media and in modelling
of some technical processes ([4]),

— in the description of population in mathematical biology ([5]),

— and in demographic problems.

Such problems often arise in mathematical physics if one investigates heat dif-
fusion or diffusion processes where one does not know all physical quantities,
i.e., some relevant quantities of the experiment are impossible to measure. On
the other hand it is possible to get additional information for the processes.

3. Relationships of non-local boundary-value problems to
boundary-value problems with loaded equations

3.1. Loaded equations. The investigation of such integral problems with
standard methods goes along with big difficulties due to the non-local integral
conditions. That is why those problems need the development of new meth-
ods in proving the solvability and in finding solution strategies. An analysis
of problems with non-local boundary-value conditions reveals that there is an
important relationship to so-called loaded equations ([3]).

Let Q@ ¢ R", M C  locally of dimension less than n. We consider the
differential equation Lu = f on the domain €2 with L a differential operator.

Definition 3.1. The equation Lu = f is called loaded, if f depends on 0%u|y,
for some o € NjJ.

An example for an ordinary loaded differential equation is ¢y = f(z,y, y(0)).
The interest in loaded equations has grown in the last years. Obviously this
is related to two main facts. Loaded equations arise in mathematical research
itself and descriptions of thermodynamical or diffusion problems with loaded
equations are more accurate than the classical ones.

We will show that non-local problems for differential equations can be in-
vestigated by studying local problems with specially chosen loaded equations of
the same type and order.

3.2. Formal motivation. For a motivation of how we establish a connection
between the non-local differential equation in Problem A and a Goursat-problem
with classical conditions but a loaded integro-differential equation of hyperbolic
type, we give some formal calculations and arguments. Assume there exists a
solution u € U of Problem A and consider the (formal) substitution

v(x,y) = :va<:v,y)+x/ybU(xm) dnﬂ/j%(&y) d§+/0y/OIU(€,?7) dgdn. (5)
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Differentiation w.r.t. the z-variable and afterwards w.r.t. the y-variable equa-
tion (5) becomes v,y (x,y) = xyu.,(x,y), or equivalently

Um aj? y
(i, = 22221, ©)
Integrating equation (6) we obtain
b ay ,
wta) = [ [ ED dcan 1 Ci) + Calo) M)
yJx

Due to (3) and (4) we get the following system of equations for Cy(z) and Cs(y):

/// ”5’7“ dgdndx+/ Ci(z) dz + aCy(y) = ¥(y)

/O/y/x %dgdndy +/0 Cyly) dy + bCy(z) = ().

From the first equation we obtain

02<y>=§(w@)—/Oa/yb/:dedndx—/Oacn(x)d:c).

Using this expression in the second equation we get

/b/b/:mdﬁdndy
/( /// i) dédndx /Cl d:v)dy+b01() o(x).

With this we have

a(:]c)—@—%/Ob/yb/:%%mdgdndy—ﬁfobwy)dy
_|_%/Ob/oa/yb/:Wdfdndxdy—ké/oaCl(x)dx

Hence a particular solution of the problem (6)—(3)—(4) is given by
u(z,y) //Ugnfndfd +———///v§n£nd§dndy
yJa
1 / 1 Ven(€,m
_ ¢ydy+_////—" d¢ dndx dy 8
ab Jo ) ab Jo Jo y &n 1 (®)
)

é/oa/yb/:%’i’”)dgdndx.
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By changing the order of integration in some expressions of the terms on the

right-hand side of (8) and making use of equations (5), (3) and (4) we obtain a
simplified expression for u without using partial derivatives of v:

/¢ an+1 / (f)dg—i/bwm)dn
[N S

Equation (9) serves us as the definition of the operator S, ,, which we apply
later to elements of V := {v € F(Q) | v € C}(Q), v,, € C(Q)}.

3.3. Passing to the problem with classical conditions. Next, we derive
a differential equation for v by plugging S, ,(v) = u in equation (2). Differen-
tiation of (9) w.r.t. x and y yields:

Cwlzy) le@) 1 Pul(zn)

U (2, y) = o — x/y 2 dn, (10)
v(zy) 1d@) 1 [v(&y)

uy(z,y) = m _— y/x = de, (11)

’U"cy( z,Y)

together with the already known equation (6), ug,(x,y) = . Using these

expressions in equation (2) we get

1
ny(mﬁy) —i—A(x,y) (Ux(xay) _ -
xy xy b x x

1

B (B20 1001 /:wswdgg
d

ryY a 'y Y

1/t 1
# Ol (M2 L [ W0y g B )
L 1 [Po(z,n) 1 [“v(&,y)
b 01?(77)(177; ; 2 dU—Q/def

“ (&, n) )_
4 / / G dnde) = fa.)

This leads to a differential equation for v which we consider now:

Vay (2, y) + Az, y) v (2, y) + Bz, y)vy(x,y) + C(z,y)v(z,y) = F(z,y;v), (13)
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where F' can be expressed as F(z,y;v) = Fi(z,y) + Fa(x, y; v), the function

A(x’y)yw(x) + —= B@.y) ) (y)

a
v 4 “p(€) )
Do (ffoman-s [ £8ar—a [ 2
is known and the expression

Fa(e.giv) = Ay [ ”xﬁf D 4y 4 Bl y)a /%dg

a prb a
—C(aﬁ,y)wy//vg;]z) dnd£+0(x,y):v/ U(g;w d¢

Yoz,
+ C(:B,y)y/ <n2n) dn,

Y

F(z,y) —wyf( )

contains the unknown function v. Consequently, equation (13) is loaded. As
boundary conditions to equation (13) let

v(r,0) = xp(z) = 1() (14)
v(0,y) = y(y) = pa(y), (15)

which can be easily formally motivated as consequences of (3) and (4). Note
that ©1(0) = 2(0) = 0. The functions A, B, C, f are assumed to be of equal
quality as in Problem A. Additionally, let ¢, ¢ be differentiable on (0, a] and
(0, b], respectively. Furthermore assume ¢; € C([0,a]) and ¢y € C([0,0]).

Problem B: For given A, B, C, f, ¢1, p2 as above, find a function v € V', such
that for all (z,y) € € the loaded equation (13) holds and the classical conditions
(14) and (15) are satisfied.

Proposition 3.2. Let v € V be a solution of Problem B and u = S, 4(v),

where the operator S, is defined in equation (9). Then u satisfies the integral
conditions (3) and (4).

Proof. First we proof the convergence of the integrals involved in the respective
expressions. Consider the integral foa u(z,y)dx. The function u can be written
as follows:

(. y) / v(€,m) — )§n2(§y)+v(wy)d§dn
_%/ Uﬁ(x 77) dn_%/avﬁ(iay) d¢ — (Zby) + ($ b) (16)

L [ [
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From (16) we easily get

/oau(x,y) do = /Oa </yb/:“(fv’7) e )52 et e

_1/%wWﬁd_1/waamd_v@w o(a,b)
" ;

a n b 13 ab+ab

+ ”(Z;W +é /yb%”)dn) dx+/0a(%/:$d£> d
- [ [rwan) ar

The last two integrals can be calculated explicitly:

/Kl/af“Q 2/1/%¥Lﬂ>%=%lkgmg
/(@/w d’”) = /w ) dn.

Because of (1) we get

/0“ (Iydx_/ <// v(&n) —vxn)gz—v(fy)Jrv(wy)dgdn

_ é/ @) g, 2/ vs(z ) ge v(zé)y) N v(z,bb)

y) +é/b@dn) dz

Denote the integrand of the right-hand side of the above equation by T'(z,y).
We estimate the modulus of T(ac y). Obviously we have

xy|<// [v(€,n) — ) (f’y)+v(w,y)|d€dn
/ |vy(z,m)| / |ve (€ d§+| (x;)y)l N \v(xl;b)l
+!vay '

Due to v € C'(Q) the functlon v and its derivatives are bounded by some
constant M. Therefore we get

wmwﬂs/bawgm “””““&w—v@wﬂ

e d¢ dn
+% d77+—/ d£+ /¢ ‘

a
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and the following Lipschitz condition holds: |v(z,y) —v(Z,y)| < M |z — Z|.
That is why we have

b ra b a
E—u 1/1 1/ 1 3
T <M|(2 ded -] —=d -/ =d — | +-
reem(of [TGracansg Loy [pace g

and

e [ L[ o< (o) [ag < na-
/yxgz > d&dn /yndn:c T d¢ < b+y /xgdﬁéy(lna Inz).

Hence we get

2 1 1 3
T (x,y)| SM{; (lna —Inz) + o (Inb—Iny) + E(lna—ln@ + —}

ab
w(n) dn"
The integral

[ GGt
(n D

2 3 b
_M<a+a+ +1nb—lny)+ ﬂdn‘
Y b y
converges and because of the majorant criterion so does fo z,y)dz. The

convergence of fo x,y) dy can be proved analogously.

In order to show the equalities fob w(z,y)dy = () and [ u(x,y) de = (y)
we use equation (8). We have

/Oa(xydx_/(//”f"“dgd //y/x%“dédndy
—£/0¢(y)dy+%/ob/o/y/$ o) ¢ ayaz ay
+@+@_é/oa/yb/:%%mdgdndx) dz.
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Therefore we get

/Oau(x,y)dx:/oa/yb/:wdfdndx ///y/z Ven(&,1) dfdndyda:
—%/Ob?/f(y)dy—i-%/ob/oa/y/%d{dndxdy—kw(y)
—|—%/acp(x)dx——/a/b/amdﬁdﬁd%

this yields fo x,y)dr = ¥(y). Analogously we get fo z,y)dy = ¢(x). [

Proposition 3.3. Letv € V' be a solution of Problem B andu := S, (v), where

the operator S, is defined in equation (9). Then u satisfies the differential
equation (2) on = (0,a) x (0,b).

Proof. By partial differentiation of equation (9) we first recover equations (10),

(11) and (6):

U(ﬂf,y)zU(i—:’yy)ﬂ%/j@dnﬂLl/a@df—i/bw(n)dn
[ [

e =22 1oL vm@s,n) o

P 2

ry b =z x n
o) = W00 L)L [lE ) o
Uy (2, y) = %ﬁ;y)

By assumption, equation (13) holds for (z,y) € Q. Reordering the terms, we
obtain (cf. equation (12))

vx T
Vey(,y) + Az, y) (vm(ﬂf,y) — %@(CL’) y 77 dn

)
+ B(z,y) (vy(x y) — $¢(y) - Uy g Y dé)

.Z

—i—C(:cy)( /¢ d+$by/x90éf
—%/@bw(n)dn—y/y (f];n)dn— / (2 4) d¢
vy [ / b"’éﬁ;;;) dnde) = (o),
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from which we derive

TYUgy(T,y) + Azyug(2,y) + Bryuy(x,y) + Cryu(z,y) = 2y f(z,y).

Here we omitted the dependence of the coefficients A, B,C on z and y for
convenience. This proves that u solves equation (2) for all (z,y) € €. O

Theorem 3.4. Let v € V be a solution of Problem B and u := S, ,(v), where
the operator S is defined in equation (9). Then w is a solution of Problem A.

Proof. Tt is easy to see that u € C'(Q). Because of u,(x,y) = %;y) the
function u,, is continuous on 2 and therefore u € U. The rest follows by
Propositions 3.2 and 3.3. O]

4. Conclusions

By relating problem A with problem B we shift the question of solvability of
problem A to the question of solvability of problem B. In fact, existence and
uniqueness of a solution of Problem B can be shown under certain nontrivial
assumptions. This result will be published in a forthcoming paper [2].
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