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PROFESSOR GHEORGHE MICULA AT HIS 60TH ANNIVERSARY

RADU PRECUP

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Professor Gheorghe Micula was born in Delureni (Bihor County), Romania,
on April 23, 1943. He graduated the Faculty of Mathematics and Mechanics of the
Babeg-Bolyai University in 1965, with Magna cum Laudae qualification. In 1971 he
obtained the Ph. D. degree with the thesis ” Contributions to numerical solutions of
differential equations by means of splines”, elaborated under the guidance of D. V.
Tonescu. He was successively Assistant Professor (1965-1971), Lecturer (1971-1990)
and Associate Professor (1990-1992) at the Chair of Differential Equations of the
Faculty of Mathematics and Computer Science. Since 1992 he is full Professor at the
same chair.

He married in 1965 Maria Vasile. They have one daughter, Sanda, who also
graduated Faculty of Mathematics and Computer Science of Babeg-Bolyai University.

He was Fellow: A. v. Humboldt (1973-1975) - Universities of Freiburg,
Mainz and Berlin; DAAD - Universities of Marburg, Berlin, Darmstadt, Siegen and
Wiirzburg; and Fulbright-University of Kentucky Lexington (USA). Also, between
1974-2003 he was Visiting Professor at several universities, in Germany, Israel, China,
New Zealand, Turkey, South Korea and Italy.

Professor Micula obtained the First Prize in Mathematics of Balkan Union
of Mathematics (Athens 1973) and ”S. Stoilov” Prize of Romanian Academy (1980).
He is Doctor Honoris Causa of University of Oradea.

Professor Micula is the president of Cluj section of Romaniam Mathematical
Society, vice-president of the Romanian section of GAMM (Germany) and member
of the Amer. Math. Soc., European Mech. Soc. and European Math. Soc.

The research interests of Professor Micula go to the numerical solutions of
differential, integral and partial differential equations, spline functions, numerical
analysis and approximation theory, and are reflected by his 7 books and over than 80
published papers.

The impact of his research on the mathematical community is proved by the
quotations of his works in papers by J. Béhmer, J. Butcher, Ju. N. Subbotin, W.
Schempp, G. Meinardus, H. Brunner, N. H. Miilthei, G. Hamerlin, Ju. S. Zavjalov,
G. Nirnberger, J. W. Schmidt, W. Haussmann, B. D. Bojanov, K. E. Atkinson, J.
Gyorvary, B. Kvasov, etc.

Received by the editors: 20.10.2003.



RADU PRECUP

On behalf of my colleagues in the Chair of Differential Equations, I wish
Professor Micula a long life, good health and all the best for many years to come.
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A COMPARISON OF TWO SYSTEMS DESCRIBING
ELECTROMAGNETIC TWO-BODY PROBLEM

V. G. ANGELOV, AND L. GEORGIEV

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. Two systems of equations of motion describing two charged
particles in the framework of classical electrodynamics are compared.

1. Introduction

The main purpose of the present paper is to compare two systems equations
of motion describing the two-body problem of classical electrodynamics [1], [2] (cf.
also [3], [4]). One can see at the end of the paper that even a small difference in the
right-hand sides of the equations generates various solutions and completely different
physical conclusions for the two-body system.

In 1940 [5] J. L. Synge proposes equations of motion describing the behaviour
of two charged particles. His derivations are based on the relativistic form of the
pondermotive Lorentz force given by W. Pauli [6] by means of Lienard-Wiechert
retarded potentials. J. L. Synge formulates the problem in the Minkowski space, that
is, in the framework of the special theory of relativity. Consequently the finite velocity
of the propagation of interaction generates delays which are, although implicitly, in
the arguments of the unknown velocities of the moving particles in the equations
of motion [5]. This does not come as a surprise because the theory of differential
equations with retarded argument is formulated about twenty years later (cf. A. D.
Myshkis [7]).

In order to overcome this difficulty J. L. Synge [5] builds a sequence of suc-
cessive approximations such that on every step one has to solve a system of ordinary
differential equations. Although there is no a convergence theorem for the successive
approximations he proposes some idea for solving of the system. In a recent paper
[8], however, we have shown that not only a convergence theorem cannot be proved,
but even a sequence of successive approximations could not be constructed in such a
way. On the base of the same method [5] J. L. Synge calculates the energy on every
step (of successive approximations) and makes a conclusion that the two-body system
is not stable (cf. p.139, [5]).

Received by the editors: 10.12.2002.
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Later in 1963 R. D. Driver [9] recognizes the system obtained in [5] as a
functional differential system with delays depending on the unknown trajectories and
obtains a correct formulation of the Synge problem even in 1-dimensional case. Since
we have taken the same point of view for the type of the delays we are able to compare
the systems for 3-dimensional case considered in [1] and [2]-[4].

Prior to begin the main exposition we want to discuss one more difficulty
concerning Synge equations. They are 8 in number, while the unknown functions
are 6 in number. The problem mentioned is not considered in [1] and related known
papers. In [4] (cf. also [2]) we show that the system of equations of motion is equivalent
to the one consisting of 6 equations. More precisely, the 4-th and 8-th equation are a
consequence of the rest ones.

In the present paper we recall some formulation from [3] and [2] in order to
obtain 3-dimensional case of J. L. Synge equations. Here we succeed to simplify the
right-hand sides of the equations in more extent than [2]-[4]. We present the equations
of motion from [1] using our denotations which makes the comparison of both systems
easier. Thus we see that equations from [1] can be turned into our ones (we pretend

1
they are Synge’s equations) if the constant & (from [1]) is chosen to be k = — ( c the
c

speed of light). Then it is not surprise that the right-hand sides of equations from
[1] ( ¢ times larger than ours) generates unstable solutions. At the same time it is
shown in [2] that Kepler problem for two charged particles has a circle solution.

2. J. L. Synge’s equations of motion

As in [2]-[5] we denote by z(® = (2P (t), 2{" (1), 2P (t), 2P (t) = ict) (p =
1,2) (i = —1) the space-time coordinates of the moving particles, by m, - their
proper masses, by e, - their charges, c¢ - the speed of light. The coordinates of the
velocity vectors are u® = (u{P (£), ul” (), u) () (p = 1,2). The coordinates of the
unit tangent vectors to the world-lines are (cf. [2], [3]):

\@®) — 'ypu(ap) (t) u (t) ic

= =1,2,3), A =iy, = — 1
«a ¢ Ap (Oé ’ 73)’ 4 “Ip Ap ( )
1o . > .
where v, = (1 — = Z[u&p) A" 2,A, = (* - Z[ufxp)(t)]Q)i. It follows 7y, = ¢/A,.

a=1 o=

1

By < .,. >4 we denote the scalar product in the Minkowski space, while by
< .,.> - the scalar product in 3-dimensional Fuclidean subspace. The equations of
motion modeling the interaction of two moving charged particles are the following (cf.

[5]):

AP e,
L SEAN (r=1,2,3,9) (2)

where the elements of proper time are ds, = Lat = A,dt(p = 1,2). Recall
Tp

that in (2) there is a summation in n (n = 1,2,3,4). The elements E® of the

12
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electromagnetic tensors are derived by the retarded Lienard-Wiechert potentials

ep AP ( oAy oAl

(A®) £(pa)), ozP oz
denote the isotropic vectors (cf. [2], [5])

AP = r=1,2,3,4), that is, I?) = By £P9) we

£#0) = (2P (8)—a(? (t—1pq (1)), &) (1) =2 S (1= (£)), 28 (1) =S (=T (1)), iCTpq (1))

where (¢P0) ¢y, =0 or
3 2
Tal) = - [ S0~ 2P - g | (pa) = (12),21) (3)
B=1

Calculating F.E)

AP _ Q 5&?Q)<)\(p)’)\(q)>4 - )\(aq)</\(p)’§(pq)>4 14 g0 d\@) N
dsp 2 <)\(‘1) 5(11‘1)>Z ’ dsq 4

a) (9)
d/\ dA\\1
(p) ¢(pa) (p) 224 (pq) —
[()\ € >ds <>\ ’dsq >4fa 1} (@=1,2,3) (4.a)

q

as in [5] we write equations from (2)in the form:

1
[RPONTH
d/\(p) _ {5 Pa) (\(p) )\(q)>4 _ )\(q AP ¢lpa)y, {1 N <§(pq)7 d/\(fI)> } N

4

{
ds, (A, )3 Sq

d\\@ d\(@)
</\(q g(pq )i l< o qu)> d‘:q - <)\(p), dsq > &EM)]} 4
) 4

where Q, = ejea/m,(p = 1,2). Further on, we have u(? = u(D (t,,) (tpg =t — Tpq),

2D = ('qu“gq)/ca ’qu“gq)/cv %q“:(sq)/cv Ypq) = (qu)/Aquu(zQ)/qu’ “:(’)q)/qu»iC/qu)

) -4 ) .
where ypq = (1 - Clg Z[u((f)(t - qu(t)]2> Apg = <C2 - Z[u((f)(t - qu(t))]2>

a—1 a=1
u®)
d)\(p) d(ﬁu&p)) d( Aa ) 1 u(p)
and ——— = —=< = L= P + 2w aP) (@ =1,2,3)
ds, Tdt Apdt AIQJ A?J

AP dliy) _ elz) e
ds,  £dt Ayt Al

t.

A dt
In order to calculate we need the derivative —— = D,,, which should

dsg dt,g

be calculated from the relation

3 2
1
bty =~ (Z[xgm (t) — 2@ (tpq)P) (tpq <t by assumption).
a=1

13
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SO (1) — 29 (1) [0 <t>df; — 4 (1)

3 3
(- o)
Since (3,¢) has a unlque solution (gf_ [3]) we obtain
ATpg(Dpg — 1) = (P 4D, — (£PD 4(@) and we can solve the above equation

a=1

dt
So we have — — 1 =
Pq

) 1pg — (£P0) 4 (a)) d d
with respect to Dyq: Dpq = Froy — (€0D, u®)) We have also @ = A,dt
d 1 d 1 d dt Dy d,

Then — = — % - = ¢ &
N lsy  Dpgdtyy  Dpgdtdty, Dy dt

(9)
d)\&'l) B %d}\&q) B %d(uaq /qu)

1 U
= = —D @~ 7 (@ ()
dSq qu dt qu dt e fo A%q i qu <u N >
(@ =1,2,3);
d\?  icD (w® 4@y — 2
4 = P4, (0) gDy, (\P) N@y, = o~ T
dsg A, Aplpg

(uP), gPa)y — Ty (u(@ g0y — C2qu.

<)\(P)7§(P<1)>4 _ : <)\(‘1)’§(Ilfl)>4 _

@ T ( y |
PG 1 . (€D y(@) — 27 ,
(pq) —D (pq) Pq . (a) 5 (@)\| .
<§ ) d(Sq) >4 pq |:A12)q <§ , U > o A4q 2 <’LL , U >:| )
da\e D . (uP) D)y — ¢ )
oo X7 D [<u<p)7u<q>> N <u<q>7u(q)>} .
ds, A,A2, Az

We note that in the last expressions €% is 4-dimensional vector in the left-
hand sides, while in the right-hand sides £(P9) is 3-dimensional part of the first three
coordinates.

Replacing the above expressions in (4.a) and (4.4) and performing some ob-
vious transformations we obtain for (pq) = (12), (21),a =1,2,3:

) +@<u<p> @)y = Qp [ — (u®, @) — [Pryy — (u®), £0D)Ju
A, 3 ’ [27pg — (u(@), £@a)]3 )

qu + Dy, [qu@(m), (D) 4 ((£PD) D) — CQqu)(u(‘”, a(qw
’ A2 + (5pa)
[(u®, £0D) — 27y [ae” + ul (@, (@) /A2 ]
[CQqu — <u(Q) g(pQ)” -
[<u(p)7 u(q)> + (<u(p)7 u(tz)) )<u(q) u(q)>/A2 I3 (pa)
(€2 Tpq — <u(q)>§apq)>] } ,

+Dpq

_qu

U gy _ Qo [, €00) 0, )
E(u(p),u(zﬂ» = 6721’ { [27p — (ul@), £@a)]3

p

14



A COMPARISON OF TWO SYSTEMS DESCRIBING ELECTROMAGNETIC TWO-BODY PROBLEM

i Af,q + qu((g(pq)m(q)) + (<§(pq) (q)> — 7, )<U(Q)7’L'L(Q)>/A12)q) + (5p4)

b (w®), @Y (@) 4 @) /A2 — 7 (u®), @Dy — 70 (u®), 0 D) (D), u(q)>/Af,q}
pq .

[Prq — {u@, £

One can prove (as in [4]) that (5,4) is a consequence of (5,4 ). Indeed, multi-
plying (5,q) by u(:), summing up in « and dividing into ¢? we obtain (5,4). Therefore
we can consider a system consisting of the 15¢, 274, 374 5th 6" and 7t equations. The
last equations form a nonlinear functional differential system of neutral type with re-
spect to the unknown velocities (cf. [10]-[13]). The delays 7,4 depend on the unknown
trajectories by the relations (3,4).

Now we are able to present (5,4) in a suitable form in order to make further
simplifications (Recall that we shall not consider (5,4) because it is a consequence of
(5pa)):

I <u(p),u(p)>u(p) _ QA { { 2 (U(P),u(Q)> ()
“ A?) “ 2(21pg — (ul®), £(P)))2 2 Tpq — (ul@, gPD) >

- G o) m] {Aiqw (€09 1) 4 D, P =

<u(<1)7 u(q)> +

CQqu <u(Q) g(PQ)> A%q
@, (D)
Dy (u®, €Y _ 2p i@ 1 D (<u<p>7£<pq>>_62%)%@1)_ (6,0)
Prq

2 — (u(f’),u(q)>
Abg
Let us recall that if (pg) = (12) then v = M (t) and u® = u® (t — 79),
while when (pq) = (21), then u(® =« (t) and u") = uM (¢t — 75;). Further on from
(6pe) We obtain
<u(p), u(p)> )

w4 TP =

QPAP [62 B <u(p)7 u(q)>] [qu + Dpq <€(pq)’ ﬂ(q)” g(pq),
£(ra))) «

— Dy (u® D)) 4 D <u((1)’u(f1)>€((¥PQ)}

CQ(CQqu _ <u(q) C2qu — <u(q)7 g(pQ)>

(c — (u®) (D)) (u(D) 4(2) f&pq)

—Dp, _
Abq
Aoy — (WP EPD) T o @) (@ ,6%7) — 1oy (@) @y @
_C2qu — (ul@), £lra) {qu P <§ '+ Do AZq W >} e
] ((u®), @Dy — 27 Y (u(® 3(9)
+qu(<u(p)7 f(pq)> - CQqu)u(aq) + Dpq A2 H u((f)_
Pq

) (e — (u®) u( D)) (u(D ()
—qu<u(p),u(Q)>§((f‘I) + Dpq A3 f((fQ) ]
Pq

15
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Obviously the second summand and the last one cancel each other and after
a re-arrangement of the rest summands we have:

(u®), 4P) ®)

A e L SO
2 (03
AP
Qplp <C2 - <u(p)’u(q)>) (Af"l + DP‘I(&(M)’{L(@) ® @y | ¢
T R (Prpg — (W@, £@D))2 Py — (W@, £00) = Dpg{u™, i) | &7+

Py — (u®) ¢ay
B 7 (rq) r(@)y) _
C2qu — <u(Q)’ é’(pq)> (qu + qu <§ LU >)

| Py — (u®) ) y (u@, @) — A7y (u@, 4@+
27pg — (ul@), £PD)) Abq
() ¢(pq)\ _ 2 (@) gl@)
Dy (0 = )l >] wl® + Dy (u®), 67 —CQTM)“&”}'
pa

It is easy to see that the second and third summands before uﬁf) cancel each

other so that we obtain the following simplified form of (6,4 ):
M (r) — @Ay

Az% * 2(c1pg — (ul®), £(rD)))2
(02 _ <u(p)7u(q)>) (qu + qu@(m)?ﬂ(q)))

CQqu — <u(‘1) , f(l"ﬂ)

P
Uy +

- (CQqu _ <u(p)7§(pq)>> (qu + qu<§(pq)7u(q)>)
CQqu — <u(Q)7£(PQ)>

In the same way we can obtain more suitable (in view of next section) form
of the equations (5,4) (although we proved that (5,4) is a consequence of (5,4)):

1 ] Q,A uw® Py — 7 (,(P) (@) )
72<u(p)’u(p)> — = ( §P) — Tpq( : ) (qu +qu<§(pq)’u(q)>) —
c (CQqu — <u(Q)7§(PQ)>)

qu<u(q),u(q)> <u(p)’§(pq)> — qu<u(P),u(q)>
AZ (7pq — (ul@), £wa)))?

- qu<u(z>)7 u(q)>] o) (Tpa)

ul? + Dy, (<U(P)7§(PQ)> _ cQqu) al®

P

Dy, <u(q)7a(q)> <u(p)’§(pq)> _ qu<u(p)7u(q)> ququ<u(P)7u(¢I)> )
A2, ' (27 — <u(q)7§(pq)>)2 B (27pg — <u(q)’§(pq)>)2 } e
QpAp .
2 (27 — (u(®@), £p)))?
(<u(p)’§(pq)> _ qu<u(p),u(q)>) (qu + qu(g(pq)’ a(q)>)

CQqu — <u(Q)’ g(P‘Z)>

(7194)

— ququ<u(p)’ a(tz)>]

(p=1,2).
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3. Equations of motion from [1]

Now we consider the equations of motion, considered in [1], p.79-80, using
his denotations:

21 (8) - the position of the particle k in R?® at the instant s (k = 1,2);

ex - the charge of the particle k (k = 1,2);

my, - the mass of the particle k (k = 1, 2);

r; = ri(t) - the delays, which satisfy the equations:

(e) eri(t) = |wit) — z;(t —ri)| (5 # 2);

v; - the normalized velocities, where a} = cv; for i = 1,2;

i(t) —x;(t —r; L o
u; = zilt) Z 3t = ), v =1—wv;(t —r;).u; (j # 1), where ”.” indicates the
Cry

dot of scalar product in R3.

REMARK 1: z(s) is the restriction of the space-time vector
(:c(lk)(s), xgk)(s),a:gk)(s),xik)(s) = ics), while u; corresponds to the restriction of the

(pa)

isotropic vector in 3-dimensional Euclidean subspace of the Minkowski space.

CTpq
The delays r; = r;(t) and the equations (x) correspond to 7,y = Tpq(t) and
to the equations (3,,) respectively. Finally, we use the notation u®) = u®(s) =

)
(ugk)(s),ugk)(s),uék)(s)) for the velocity vectors, where u(*)(s) = :ET(S) (a =
k)
1,2,3), k = 1,2 so the normalized vector vi(s) would be equaled to (8)7 if we
should use the notation for it (k = 1, 2).
The equations of motion, given in [1], are the following:
e;(1 —v? 1/2
o = S0 (o ) — ) — (o) ), (+%)
msc
where v} = |v;]*(= v;.v;) and
kce; kce.;
E; = ﬁ[“z — vt = r)][L = V3 (¢ —ry)] + Tﬂé wi x ([ui —vj(t —1g)] x vj(t —14)),
where 7 x 7 stands for the cross product in R3, "k > 0 is a constant depending on

the units used”, and the denotation v’ (¢ —r;) most probably means a derivative with
respect to the argument of v;(t — r;), (in [1] there is no explanation). Rewrite the
right-hand side of (##) in the form:

e (1 — v2)1/2
% {1 = (vs.wi)|Ej + (vi-Ej)(u; — i)}

3
and calculate the vector cross product from Ej:

kce; kce; kce;
B = L [1—v3 (t—r)|[wi—vj (t—r:)]+—= (w; 05 (t—1;) [us—vj (t—1;) | — —20] (t—7;).
J rig%g,[ U]( 7)) [u; UJ( rl)]—’—ri'yf’ (u; U]( 7)[wi UJ( 7)) Ti%QU]( 7;)
(since u;.[u; —vj(t —71;)] = |u;|* —v;(t—7i)u; = 1 —v;(t—7;).u; = 7;!). Consequently

the equations (xx) are equivalent to the following ones:

, el —ovH)/? kce;
vl = (1771% {[1 — (u;.v;)] Lﬁ[l — vjz-(t —ri)|[wi —vj(t — )]+

17
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keej
vt —1) | +
iy j( %

3 (w0} (t —73))[wi — vj(t —73)] —
+ 12—%;[1 —03(t = r3)][(viwg) — (viv; (t — 73))]+ (®)
+—e§(ui.v;- (t = r)[(vis) — (viv;(t —14))]—

_ﬁ(w.v;(t - ri))] (u; — vi)} :

Then we can arrange the symbols, including the vectors u;, v;,v;(t — ;) and
v}(t — ;) respectively and we obtain the equivalent equations:

o kese; (1 — ,UZ_2)1/2 ‘ [1— (usv)][1 — v?(t —r) + ri(ui.v;»(t — 1)) N
! miri’)’iz ‘ %

N 1- 11]2-(75 — 1)+ Ti(ui.vé- (t ;;Z))][(vzul) — (v vi(t — 1))

o [[1 — vjz(t —1i) + ri(ug Vi (= 1)) [(viwg) — (Vi (t —1i))]

— (vivj(t — 7"1))] -

— (vivj(t - Ti))] -

Ti%i
[1— (u;v)][1 — vj?(t — 1)+ ri(ug 0L (E—13))]

J
7%

— v (t —r4)

— vt —r)[l - (”i'”i)}}

and finally one has

v{h#ﬂl—ﬁﬂm{u[U—@Mw#ﬂﬂﬂﬂ—ﬁ@—m%Hﬂmwﬁ—nD]

i miri%? Ti%
— (vi.v;(t — 7’7))] - 9)
—v; [[1 — vjz(t — 1)+ Ti(uiﬂ’}(t —r)][(viwi) — (vivj(t —13))]

e — (vivi(t — rl))] -

(1= (ugv3)][1 = 3 (t = i) + riui v (t —73))]
T
To compare both systems we present the equations (9), using the denotations
from our previous section II.
We have for i = p, j = q,7; = Tpq, and in view of Remark 1:

—vi(t—m) — 05t —7ri)[1 = (ugvi)] ¢

1/2

(p) (p) 4,(P)
wwm“;<1vw”@<uv“>) =

C c Cc

(»)
v, = Ludt /c) =ua® /e (P =uP (1)),

18
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s @) — 2Dt —rp) 1 (69,60, £9);
CTpq CTpg N1 D203

du@/c) 1 dul® dt  Dy,u®
vilt =) =u®@fe vt —ri) = Tdt,, ¢ dt dt,, %
prq prq

Uy

(WD = u Dt —7,.) = u'D(t,,));
=1_ <u(q) f(pq)> PTpg — (ul®) £PD)

= ¢ erg/ 2T ;
Pq Pq
() @ 2 (u(P) (D)
u?) y c u? u
1= (viv(t—mi)) =1 - <07 C> =T 2

(@) o, (@) ¢pa) D ACH
L—02(t—r;) +riug vt —ry)) 1= <uc s > + Tpq <E7 %>

Ti%i B Tog (1 _ <u(c‘1) , fc(:’Q) >>
B Aiq 4 qu<§(pq)’u(q)>'
- CQqu — <u(Q),§(PQ)> ’

¢wa) u(p)> B PTpy — <u(p),§(pq)>.

)

1—(ui.vi)zl—<

CTpg € 2Tpq
(ulP) ¢(Pa)y — - (u®) | u(2)

2
C*Tpq

(vlul) — (’Ui.l)j(t — Tz))

and replacing in (9) we obtain the following 6 scalar equations:

1., _ kepeqAp(c?1pq)? .

¢ empTy(cPpg — (ul®), {PD))2

. (pa) T2 _ (u®), u(2) ' AZ + Dy (€D () B %w(”) i)
CTpq c2 27y — (ul®) £Pa)) c? ’

_ﬁ A2 + D,y (6P (D)) . (uP) ePD)y — 1 (4P) (D)) B %W(”) a0y
c 21y — (ul®) £Pa)) 2Tpq c? ’

ugz) . cQqu _ <u(p)7§(pq)> . A%q + qu<§(pq)7u(q)>

¢ Tpq 27py — (u(@), £(Pa) +

Dygil?  (u® @0y — 27

: =1,2,3; =(12), (21
+ c C2qu (a )Ly (pq) ( )7 ( ))a
The above system is obviously equivalent to the following one (with @, =

epeq),

mp
P kcQpA, . {(<u(p), 5(pq)> _ qu<u(p)’ u(q)>) (qu + Dy, <§(pq)7 u(q)>) B
@ CQqu — <u(’1)7 E(PZI)>

(CQqu — <u(Q)’ g(p‘Z)>) 2

19
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— DT (u® u(qw u®) =

— Dyyq <u(z7)’ u(q)> f&pq)*

keQpA, { (c2 _ (u(P>, u(q)>) (AZq + qu<§(r'q>7u(q)>)

(€*Tpq — <u(q)7€(pq)>)2 2Tpq — (ul®) £PD)

(Cszq _ <u(p)’§(pq)>) (Aiq + qu(f(pq)’ u(q)>) on (10,0)
C2Tpy — (u(@ £(r0) a pa

+Dpy (), €00) =2y )i (@ =1,2,3; (pg) = (12), (21)).

Conclusion remarks

Our goal is to point out the difference between the system of equations of
motion (9) (or equivalently (10,,)) from [1] and Synge’s equations (7pq), (Tpa)-

1) equations (9) are obtained under assumption that (7,4) should be identities
which is not discussed in [1]. On the other hand in [4] we have already proved that
(7pa) is a consequence of (7pq), @ = 1,2,3. It is not obvious that (7,4) is an identity.

2) the right-hand sides of (10,,) and Synge’s equations (7,) differ each

other by the multiplier ¢ which is a consequence from kc = — - But this means that

the right-hand sides of (10,,) are ¢3-times larger than the right-hand sides of Synge
equations (7,q), that is, they have another dimension. Therefore it is not surprised
that they possess only unstable solutions, while (7,) have a circle solution [2].
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GENERAL EXISTENCE RESULTS FOR THE ZEROS OF A
COMPACT NONLINEAR OPERATOR DEFINED IN A
FUNCTIONAL SPACE

CEZAR AVRAMESCU

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. Let X be a Banach space whose the elements are functions
defined on a non-empty set 2 with values in a prehilbertian space H. Let
B:={reX, ||z|<1},S:={r€X, ||z]|=1}andlet f: B— X be a
compact operator. one shows that if f fulfills on S certain conditions, then
the equation () f(z) = 0 admits solutions. The particular case when
is a topological compact space and X = C (2,IR") is also considered.

1. Many existence problems in analysis are reduced to an equation of type

f (.’17) =0, (1>
where f is an operator defined between two adequate functional spaces. Generally,
the problem (1) is reduced many times to a fixed point problem for the mapping
x — x+ f (), but not always this reducing is adequate.

Through the results concerning directly the equation (1) we mention the one
of Miranda [3], which considers the particular case when f maps in a finite dimensional
space. The case considered in what follows is much more general.

2. Let © be a non-empty arbitrary set, H be a real prehilbertian space and
X be a subset of H®}; suppose that X is a Banach space endowed with the norm ||-||.

Denote by (|} the scalar product of H and define a mapping from X x X to

R,
(@,y) = [z |yl (1) == (x(t) |y (2)), forall t € Q. 2)
Let us consider
[z]y] >0 ®3)
if
[z ]y](t) >0, forall t € Q, (4)
for the inequality “<” the convention being the same.

Denote
B:= {zeX, ||z <1}, Si={ze X, |z||=1}.

Received by the editors: 18.06.2002.
2000 Mathematics Subject Classification. 47TH10, 47TH99.
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Let f: B — X be a given operator; one can proof the following result.
Theorem 1. Suppose that:

i) f is a compact operator;

it) [z | f(x)] <0, for all z € S

iti) 0 ¢ f (B)\f (B) .

Then the equation (1) admits solutions.

Proof. By means of contradiction suppose that

f(x)#0, z€B. ()
Then the operator
1
F(2)i= ——- f () (6)
1S ()]
is defined on B and is continuous; in addition,
F(B) cs. (7)

We shall proof that F’ (E) is a relatively compact set.
Ify, e F (E), then y,, = F (x,), ©, € B, i.e.

1
= T £ ().
" @)l "
Since f (B) is relatively compact, it results that (f (z,)),, contains a conver-
gent subsequence; one can admit that

Jim f (2) = 2 € 7 (B). )

It remains to show that z # 0 to conclude that (y,),, given by (7) is conver-
gent. But

0€f(B) )
implies by (5)

0e T\ (B),
which is not true.
Hence, F fulfills the hypotheses of Schauder’s fixed point theorem and so it
will admit a fixed point which, by (6) will belong to S.

By
x=F(z), €8S
it results
- |If @)= f(z), x €S, (10)
therefore
@ 2 |If @) =[] f ()] (11)
But
[ | 2] > 0,

which contradicts hypothesis ii).
The theorem is proved. g
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Remark 1. Hypothesis iii) can be replaced with a formulation of “aprioric
estimate” type, i.e.

it) if 0 € f(B), then 0 € f (B) .

Remark 2. The importance of the result is the fact that one doesn’t sup-
pose any link between the topologies of H and X and the special properties for the
applications x : Q — X, too.

Remark 3. Hypothesis iii) is useless if f is a closed operator or if dim X <

0.
3. In this section we consider the case

X=C(Q,R") :={z:Q—1R", z continuous}.
Suppose that €2 is a compact topological space and consider in X the norm

lz]| := sup |z ()],
teQ)

where the norm in IR" is given by

o] = max {lail}, @ = (@), € R™.

Obviously, the result contained in Theorem 1 yields, but in this case one can
replace hypothesis ii) with another weaker one. To this aim, set

St . = {x €B, z(t) = (; ) jerm> T () = 1}
s7 v ={aeB o= (W), v (=1}
Clearly,

i (Sfusy)cs.
Theorem 2. Suppose that:
i) f=(fi)ictn: B — X is a compact operator;
ii) { (fi(x)) () <0, xS+, teq, ieln
(fi(x)(t)>0,ze8;,te,ieln’

iii) 0 ¢ f (B)\/ (B).

Then the equation (1) admits solutions.

Proof. As in Theorem 1, if (5) holds, then by using again the operator F,
one can deduce similarly the relation (10).

One gets

(z €8 = <118|x )] = 1) <~ (3) to €, |z(to)]=1).

Hence, since x € S,
(I tocQ, (I ieln, |z (t) =1 (12)
Suppose firstly that x; (tg) = 1; by (5) it follows
i (to) - [If (@)l = (fi (2)) (to) ,
therefore
fi (@) (to) > 0.
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By starting from the fixed point z = (;),.1; we build z : 2 — IR by setting

T(t)=(x1(t), ., zi—1 (), 1,201 () .y xn (1))
Obviously,
zes’
and so, by hypotheses,
(fi (@) (1) <0, t e
Since
z (to) = x (to)
and (14) one obtains
(fi (x)) (to) <0,

which contradicts (13) . O
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SOME APPLICATIONS OF AN ASYMPTOTICAL FIXED POINT
THEOREMS FOR INTEGRAL EQUATIONS WITH DEVIATING
ARGUMENT

T. BARANYAI

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. In this paper we will present an application of an asymptotical
fixed point theorem for integral equation with deviating argument.

The following result is well known : ([1], [2])

Theorem 1. Let the following integral equation with deviating argument:

/fsx ))ds, t € [a,b]. (1)

We suppose that:
(a) h € C([a,b), [a,b), h(a) =
(b) g:a,b] — [a,b], a < g(t) <t<b
(¢) feC(a,b] xR)
ALy >0, |f(t,u) — f(t,v)| < Ly lu—ov| forall t €la,b], u,v €R
Then the equation (1) has an unique solution in Cla,bl.

In proving of this theorem are apply the contraction principle for the following
operator:

A(z)(t /fsa: ))ds, t € [a,b].

In the following we prove the exmtence and the unicity of the solution of the
integral equation (1) without using condition (b) for the operator g. In the proof of
theorem 1 are use the Bielicki norm, but in the following theorem we use the Cebisev
norm and an asymptotic fixed point principle.
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Let X be a Banach space. We consider the following integral equation:

/fsx ))ds, t € [a,b]

Theorem 2. We suppose that:
(a) g € C([a, ], [a,b])
(b) h e C([a,b],[a,b]), h(a) =0
(¢) fel(a,b] xX,X)

ALy >0, [[f(t,u) — f(t,v)||x < Ls|lu—v|x for allt € [a,b], u, ve X.

Then the equation (2) has an unique solution in C([a,b], X).
Proof. We consider the operator

A:C(la,b],X) — C(la,b], X)

+/&@w@@»w

t

A0 = ho)+ [ fs,A@)o()ds,

a

Then the iterates of A are:

t

A (@2)(t) = h(t)+/f(s,A”(x)(g(8)))ds

a

We have the following estimations ([3]):

A(2) () |<Lf/|x 5))| ds <

<Lz —yle T“ vt € fa,b] (|||l is the Cebisev norm)

|42(2) () — | < Lf/|x (s))|ds <

t

s—a (t—a)?
<Lylle =l [ 50 < B3l —yle S5, vee oy

a

"
|A¥(z)(t) — AF(y )()|<L’}||x—y||c( k') , Vtelab],VkeN

k(N _ Ak Ly( (b—a)* _
|45 @) - 4)]| < | 7 llz—ylo, VkeN.
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So there exists a natural number £ such that that:

[Ly(b—a)]*

il < 1.

AF is contraction with the contraction constant a =

Now we apply an asymptotical variant of contraction principle ([2]) and we
have that, the integral equation (2) has an unique solution. Q.E.D.

Remarks.

1. When we take X = R™ we have a result for the following system of integral
equations:

l'l(t)

ha(t) + / F1(5,21(9(5)), - m(g(5))))ds

wa(t) = hz(t)+/fz(s,fm(g(S)%-~~,wm(9(8))))d8 t € la,b]

e (t) = hm(t)+/fm(s,:151(9(8)),~--,wm(g(S))))dS

2. When X = [?(R) we have a result for the following infinit sistem of integral
equations:
¢

x;(t) = hi(¢) +/fi(s7x1(g(s))7...,xn(g(s)),...)d& t € la,b], i € N

a
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SCHURER-STANCU TYPE OPERATORS

DAN BARBOSU

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. Considering two non-negative parameters «, /3 which satisfy
0 < a < 8 and a given non-negative integer p, the Stancu-Schurer type

operators g’,(,if) :C(0,1+p]) — C([0,1])
(ggﬁbﬁ)f) (z) = Z::Jp Pmk(2) f (Zi%)

are introduced and some approximation properties of these operators are
studied.

1. Preliminaries

Let p > 0 be a given integer. In 1962, F. Schurer (see ([7])), introduced and
studied the linear positive operator By, , : C([0,1 + p]) — C([0,1]), defined for any
feC(0,1+p]) and any m € N by

~ m4+p
(Bunpt ) @) =32 k(@) (/) (L1)
where P (z) = ("7)2"(1 — 2)™ TP are the fundamental Schurer polynomials.

Considering the given real parameters «, § which satisfy 0 < o < g, in 1968,

D.D. Stancu (see ([9])), constructed the linear positive operators pled) . c(0,1]) —

C([0,1]) defined for any f € C([0,1]) and any m € N by

(Pﬁf’ﬁ)f) () = Zk:opmk(x)f (Zi%) (1.2)

where pyi(z) = ()2 (1 — 2)™~* are the fundamental Bernstein polynomials.

Note that for p = 0, the operator (1.1) reduces to the classical Bernstein
operator and for a = @ = 0, the operator (1.2) reduces also to the classical Bernstein
operator. Follows that the above operators generalize the classical Bernstein operator.

Received by the editors: 29.04.2003.
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Let S99 €([0,1 4 p] — C([0,1]) be defined for any f € C([0,1 + p]) and

eN,/ b
any m y: . . -
(31) @0 = Sy Bsto)f (1) (1.3

For a = 8 = 0 the operator (1.3) reduces to the Schurer operator (1.1) and for p = 0,
(1.3) reduces to the Stancu operator (1.2).

In what follows the operator defined by (1.3) will be called Schurer-Stancu
type operator.
The focus of the paper is to investigate approximation properties of operator (1.3).

2. Main results
Lemma 2.1. The Shurer-Stancu operators, defined by (1.3), are linear and positive.
Proof. The assertions follows from definition (1.3). O

Like usually, let us to denote by ey (s) = s*, k € N the test functions.

Lemma 2.2. For any x € [0,1 + p| and any m € N the Schurer-Stancu operators
(1.3) verify

(§§,§ff>eo) () == S (1:2) = 1 (2.1)
oo oo +
(Biser) (@)1= 85 si) = o+ (2.2)
(Seea) (@) = S (%) =
= ﬁ{ m+p)*z® + (m+p)z(l —z)+
am(m+p)  a*(3m+ )
+ 2 P x+ o } (2.3)

Proof. Using the definition (1.3), we get

~ m+p~ ~ ~
Sr(r?,}qﬁ)(l; 17) = Zk:o pm,k(z) = Bm,k(x) = Bm,p(l; 17) =1,

where we used a well known property of Em,p (see([7])).

Next
S = Yo ale) it =
= m+52:+oﬁpm’“ % m+ﬁ2:+oppmk
= m+5 mp (S x)—i—mi_'_ﬁgm’p(l;x)

But (see ([7])):

B p(s;z) = (1 + %) x,émm(l;x) =1
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We can then conclude that
_m+ ﬁx L@ 7
m+ m+

ie. (2.2) holds.
In a same way, we obtain

2
S(aB) (2. .y _ NP S Eta)T
Sm#’ (s%2) § E—0 P,k () <m+ﬂ

:(m+ﬁ { 22m+ppmk <:1>2+

m+p _ m+p
120m Y ) 4023 }:

1 n jng o~
= T e {ngm,,,@z; ) + 20 B (50) + 0 By 152

But (see ([7]))

~ m +
Bup(s%ia) = "B {(m+p)a® 4 2(1 - 2))
Taking into account of the above equalities, we get
1

57(,;"];3)(5 jx) = W{erp 22+ (m+p)z(l —x)+

tp 2 M 2
r+20° —— 4oy =
+6 m+ 3 }

= m {(m+p)®2* + (m+ p)z(l — 2)+

2

2am(m+p)$+ e! (3m+6)}
m+f m+ [

i.e. (2.3) holds and the proof ends.

Lemma 2.3. The operators (1.3) verify

~ _ 2
Sr(r?’f)((el — )% 1) = ((TZ:L +%))2$2 n (:Lljﬂp)zm(l ot

2a(mp — 2mpB — 3?) N a?(3m + )
(m+ 5P (m+p)

Proof. The linearity of S ”6 ) (see Lemma 2.1) leads us to
S0 (e o) = B ) 205 ) +

+ xQSﬁﬁf)(l;w)
Applying next Lemma 2.2, we get (2.4).

(2.4)
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We are now ready to establish an important convergence property of the

sequence { ’B ) f} o contained in

Theorem 2.1. The sequence {S’S,?ﬁf} . converges to f, uniformly on [0,1], for
any f € C([0,1+p]).

Proof. Because

{(p—ﬁ)2x2 m-+p 2a(mp—2m6—ﬂ2)x+a2(3m+ﬁ)}_O
(m+p5)>" (m+ ) (m+ B)? (m+ B)?

uniformly on [0, 1], we can apply the well known Bohman-Korovkin Theorem and we
arrive to the desired result. O

(1 —z)+

lim
m—0oQ0

For evaluating the rate of convergence, we will use the first order modulus of
smoothness (see ([1])). Let us to recall the definition of this modulus.

Definition 2.1. Let f : [a,b] — R be a real valued function,
bounded on [a,b]. The first order modulus of smoothness is the function
w1 : [0,b—a] — [0,+00), defined for any § € [0,b — a] by

wi(f;0) = sup{|f(z) — f(2")] : z,2" € [0,b—a], |z — 2’| < 5} (2.5)

It is well known the following result, due to O. Shisha and B. Mond (see([8])).

Theorem 2.2. Let (Ly)men, Lm : C([a,b]) — B([a,b]) be a sequence of linear
positive operators, reproducing the constant functions. For any f € C([a,b]), any
x € [a,b] and any 6 € [0,b — a], the following

(L)) = @) < {1467V Tnller = 0)%2) 1 (0) (2.6

holds.

Theorem 2.3. For any f € C([0,1+ p|) and any x € [0,1] the Schurer-Stancu
operators (1.3) verify

‘(gﬁlﬂ)f) (x) — f(x)‘ < 2wy (m) (2.7)
where:

_ (p=pB?*  m+p
57rz,p,a,ﬁ,x = (m+5)2 + (m+/8)21'(1 — Ji) +

20(mp — 2mf3 — 3?) o*(3m + )
+ (m+ B)? T+ (m + B)° (2.8)

8 e {0, m2 + mp} (2.9)

Proof. Applying Theorem 2.2 and Lemma 2.3, follows

|(S527) (@) = f@)| < (1467 Vompase ) @1(0)

for any ¢ > 0. Choosing § = \/0m p,a,3.« in the above inequality we arrive to (2.8)
and the proof ends. O
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Remark 2.1. In Theorem 2.3 is expressed the order of local approximation of f

by 57(,? #) f. For obtaining the order of global approximation, we must take in (2.8)
the maximum of 6., p 3, When z € [0,1]. Clearly, this maximum depends of the
relations between «, 3, p.
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WEIGHTED UNIFORM SAMPLING METHOD BASED ON SPLINE
FUNCTIONS

PETRU P. BLAGA

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. The weighted uniform sampling method to reduce of variance
is investigated by using the multivariate Schoenberg spline operator on the
unit hypercube. The new estimators obtained for the random numerical
integration are numerically compared with the crude Monte Carlo estima-
tors.

1. Introduction

It is known that definite integrals can be estimated by probabilistic consid-
erations, and these are rather when multiple integrals are concerned. The integral
is interpreted as the mean value of certain random variable, which is an unknown
parameter. To estimate this parameter, i.e. the definite integral, one regards the
sample mean of the sampling from a suitable random variable. This sample mean
is an unbiased estimator for the definite integral and is referred as the crude Monte
Carlo estimator.

Generally, this method is not fast—converging ratio to the volume of sampling,
and efficiency depends on the variance of the estimator, which is expressed by the
variance of the integrand. Consequently, for improving the efficiency of Monte Carlo
method, it must reduce as much as possible the variance of the integrated function.
There is a lot of procedures for reducing of the variance in the Monte Carlo method.
In the following we approach the reducing of variance by the so—called weighted uni-
form sampling method, using the multivariate Schoenberg spline operator on the unit
hypercube.

Numerical experiments are considered comparatively with the crude Monte
Carlo estimates.

2. Multivariate B-spline functions

Let D,, = [0,1]" be the n-dimensional unit hypercube. We consider the
fixed vectors m = (my,...,my,) and k = (k1,...,k,), whose components are integer
positive values, namely m; > 0 and k; > 1,7 = 1,n.

Received by the editors: 09.04.2003.

37



PETRU P. BLAGA

An extended rectangular partition A of the domain D, is defined by the
following one—-dimensional extended partitions:

71<1:t(i) — =4O

L) _ () _ (2) (2)
Apty) == =0<t7, <o <y ki +m; s +my—1

ki+m;
(2) (1)

for all i = T,7n, where t;” < torrjs 3= Lk +m; — L.
If one denotes the multi-index set

J={j=01-dn) | Ji=1mi+2k -1, i=1n},

the partition A is given by the cartesian product

The points of A are called knots of the partition.
Using the knots of the partition A, one defines the (n—variate) B—spline
functions

Mg (x) = M), (1) M™), (2a), @=(21,...,2,) € D, (1)
for every multi-index ¢ = (i1,...,4,) € I, where
I={i=(ir,....in) | i;j=1,m;+k;—1,j=Tn}.

The factors from the right side of the formula (1) are the (one—variate) B—spline
functions, i.e.

MY (a)) = [t(ﬂ>t(J>+kkj (t— :cj)’f‘l} cij=Tom; + k-1, j=1,n,

where [29, 21, ..., 2r; f (t)] denotes the r-th divided difference relative to the knots zg,
Z1,. .., 2 of the function f (t).
The normalized (n—variate) B—spline functions are defined by

Nig (@)= N, (0 N (), @= (o120 €Dy (2)
for every © = (i1,...,4n) € I, where
A NONENC
N () = M (@)
J

are the (one—variate) normalized B—spline functions. We recall the following prop-
erties of B—spline functions:
(i) Nig(z) >0,
no ) 40)
(i) Nig(x)=AixMik(z), Aigx= H wk]kiz]a
=1 ’
(i) Y Nig(x)=1,

icl

(iV) /D Mi,k (.’13) der =1.
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3. Schoenberg spline operator

Using the knots of partition A, one defines the nodes
1) n . . .
Ein (gfm 5()k) i= (i1, in) € 1,

where

(J) (4)
+- 1t
o jtk;—1 . - — .
g,k kj—1 ;o ty=1m;+kj—1, j=1n.
We remark that 0 = ¢Y) < &) < ... < ¢W =1, j = 1,n, and conse-
1719]' 2, k ijrkj*l,kj ) J ) 1l
quently the nodes §; 4, ¢ € I, belong to Dn.
The (n—variate) Schoenberg spline operator relative to a real function f de-
fined on D, is given by

Sa(f) (@) =(Saf) (@)= Nik(®)f (&), €Dy (3)

iel

Some important properties are recalled here:
(i)  Sa (f) (x) is a polynomial spline of degree k; in the i-th variable,

(ii)  Sa (f) defines a positive linear operator,

(iii)  If m; = 1, then Sa (f) () is a polynomial of degree k; — 1 in the i-th
variable, and consequently if m; = 1, for all i = 1,n, the Sa (f) (x) is the
multivariate Bernstein polynomial,

(iv) Sa(f)=/f forall f(x)=2xi"...25", s, =0,1, i=1,n,

(v) It fe C(Dn), then Sa (f) converges uniformly to the function f as
HAl” + 4 % — 0, where ||A;|| denotes the norm of the partition A;.

Taking into account that
NI () =d1a, NIy () = 0myghy 1,0 i = Lmy + Ky —

1
where ¢, s denotes the Kronecker symbol, we have Sa (f) (e) = f(e
vertices e of the hypercube D,,.

1,n

y J=
), for all the

4. Crude Monte Carlo method

Let X be an n—dimensional random variable having the probability density
function p: R® — R. In the random numerical integration the multidimensional
integral

1if)= [ r@)f @) de (4)

is interpreted as the mean value of the random variable f(X), where f: R® — R
usually belongs to L% (R™), in other words [g, p () f? (x) dx exists, and therefore
the mean value I [p; f] exists.

Using a basic statistical technique, the mean value given by (4) can be es-
timated by taking N independent samples (random numbers) x;, i = 1, N, with
the probability density function p. These random numbers are regarded as values of
the independent identically distributed random variables X;, i = 1, N, i.e. sample
variables with the common probability function p.
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We use the same notation I [p; f] for the sample mean of random variables
f(X:),i=1,N, and respectively for its value, i.e.

_ 1 Y
Inp; f] = NZJC(X@%

_ 1 &
IN[pr]:NZf(mi)'

The estimator Iy [p; f] satisfies the following properties:
E(Inlp; f]) =1[p; f], (unbiased estimator of I [p; f]),
Var (I_N [p; f]) —0, N — oo,
Inlp;fl = Ilp;f], N — oo, (with probability 1).

Taking into account these results, the crude Monte Carlo integration formula is de-
fined by

N
Hf)= [ p@)f@des g f(@). 9
) i=1

It must remark that in (4) the domain of integration is only apparently the
whole n—dimensional Euclidean space. Thus, it is possible that the density p (x) = 0,
x ¢ D, where D is a region of the n—dimensional Euclidean space R™, therefore the
integral (4) becomes

IMHzlﬁ@H@M%

and the crude Monte Carlo method must be interpreted in an appropriate manner.

5. Weighted uniform sampling method

This method was given in [8], reconsidered in [11], and recently in [6] it was
compared with other methods for reducing of the variance.
Let us consider the integral

1= f@de=v [ 7f@as,

where D C R™ and V' = Volume (D).
The crude Monte Carlo estimator for I [f] is

_ v

mm:ﬁ;ﬂxx
with the sampling variables X;, i = 1, N, independent uniformly in the region D, i.e.
these have the common density probability function
%, ifx e D,
0, ifxé¢D.

p(x) =
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The method of weighted uniform sampling consists in the considering a function

g: D — R such that
/ g(x)de =1,
D

and the corresponding sampling function

I g 1 = (Zf )/(ig(xi)),

where X;, i = 1, N, are the same above sampling variables.
If one denotes by O and Oy, the sample means of f (X;) and respectively
of g(X;),i=1,N, we have

@N

N

IN[Q fl=

Taking into account that the sample means

1 .
_sz(Xi): ~v 1/,

On = NZQ = Iy gl/V

are unbiased estimators for I [f] and I [g] = 1 respectively, it results that
E(®6
IO 11
E (6x)
However T¥ [g; f] is a biased estimator for I [f], satisfying only asymptotical relation
E (I g f1) = I[f].
For the variance of the estimator 1% [g; f] we have [6]:
- V2 1
Var(Ti i) = 5 VarlF () - 111901 +0 (77).
that is
_ V2
Var(Iy lg; f]) = - Var [f (X) = I[flg (X)].
On the other hand we have
. V2
Var(I§, [7)) = 5 Var[f (X)]

In this manner, the comparison of the variances of the two estimators IS [f] and
1% [g; f] is reduced to compare the variances Var [f (X)] and Var [f (X)—1 [f] g (X)].
Because

Var [f (X)] = Var [f (X) = I [f]g(X)] = I [f] |2Cov (f (X),9(X)) = I [f]o* [g],
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the covariance Cov (f (X),g (X)) controls the magnitude of difference of the two
variances, it must that g has the same monotonicity as f.

In the following we consider the function g from the weighted uniform sam-
pling method given by the multivariate spline function corresponding to the integrand
f defined by Schoenberg spline operator.

If the integration region is the unit hypercube D,,, the crude Monte Carlo

estimator is
N

==Y 1 (x0),
i=1

=

where the sampling variables X;, ¢ = 1, N, are independent uniformly distributed
on D,,.
The function g from presented weighted uniform sampling method is the
following
g(x) =K-(Saf)(z),
where (Saf) (z) is given by (3) and the constant K is such that

/ g(x)dx =1.

n

From this condition we have that
g (.’13) — (SAf) (m) _ ZiEI Nivk (CC) f (Si,k) .
Zie] Ai,kf (fi,k) Ziel Ai,kf (Ezk)

Finally, the random numerical integration formula is given by
Sicr dinf (€an)| [T 7 (@)
N
Zi:l |:Zie[ Nk () f (gzk):|

The random points x;, i = 1, N, are independent uniformly distributed in the hyper-
cube D,,.

We must remark that the spline functions give a more flexible method than
Bernstein polynomials, which have been used in [3], for the same uniform sampling
method. This is because the nodes in the Schoenberg spline operator are not neces-
sarily equidistant, like in the Bernstein operator. Consequently, if some smoothness
informations for the integrand f are known, we can require more nodes in the domain
of integration where the function f has a bed smoothness.

I [g; f] =

(6)

6. Numerical experiments

Numerical examples are considered in the unidimensional (n = 1) and
bidimensional (n = 2) cases for the estimator (6) with the integrand f given by
f(x) = H% and f(z,y) = 1 +; ey respectively. The interior knots for the variable

x are 0.1,0.3,0.5,0.7,0.9, and 0.2,0.5,0.8 for the variable y. The numerical results
comprised in the following two tables compare the estimates obtained by the weighted
uniform sampling technique and the crude Monte Carlo method.
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Each table contains: the sampling volume N, the orders k (or ki, ko) of
the spline functions, the estimates given by the two methods IS [f] and I¥ [g; f],
the error estimates Err¢ and Err™ respectively, and the ratio Err¢/Err*. We also
remark that the estimations and the error estimates from each row of tables represent
the mean values in one hundred of samplings.

I[f] =log 2 = 0.69314718...

N |k IS A I¥[g; f] Erre Err® Err¢/Err®
50 | 2| 0.6911300 | 0.6931458 | 2.017e-03 | 1.394e-06 1447.4
100 | 2 | 0.6910238 | 0.6931734 | 2.123e-03 | 2.621e-05 81.0
300 | 2 | 0.6921497 | 0.6931548 | 9.975e-04 | 7.649e-06 130.4
500 | 2 | 0.6922726 | 0.6931520 | 8.745e-04 | 4.836e-06 180.9
50 | 3 | 0.6911300 | 0.6931688 | 2.017e-03 | 2.161e-05 93.3
100 | 3 | 0.6910238 | 0.6931799 | 2.123e-03 | 3.274e-05 64.9
300 | 3 | 0.6921497 | 0.6931633 | 9.975e-04 | 1.609e-05 62.0
500 | 3 | 0.6922726 | 0.6931567 | 8.745e-04 | 9.477e-06 92.3
50 | 5| 0.6911300 | 0.6931639 | 2.017e-03 | 1.674e-05 120.5
100 | 5 | 0.6910238 | 0.6931832 | 2.123e-03 | 3.598e-05 59.0
300 | 5 | 0.6921497 | 0.6931694 | 9.975e-04 | 2.219e-05 44.9
500 | 5 | 0.6922726 | 0.6931605 | 8.745e-04 | 1.336e-05 65.5
I[f] =log 22 = 0.5232481...
N | k1| ke ISTS) I¥[g; f] Erre Err® Err¢/Err?
50 | 2 | 2 | 0.5208017 | 0.5233035 | 2.446e-03 | 5.539e-05 44.2
100 | 2 | 2 | 0.5216731 | 0.5232890 | 1.575e-03 | 4.082e-05 38.6
300 | 2 2 | 0.5225268 | 0.5232643 | 7.214e-04 | 1.615e-05 44.7
50 | 2 | 3 | 0.5208017 | 0.5233042 | 2.446e-03 | 5.610e-05 43.6
100 | 2 3 10.5216731 | 0.5232827 | 1.575e-03 | 3.452e-05 45.6
300 | 2 | 3 | 0.5225268 | 0.5232604 | 7.214e-04 | 1.227e-05 58.8
50 2 4 | 0.5208017 | 0.5233092 | 2.446e-03 | 6.108e-05 40.1
100 | 2 | 4 | 0.5216731 | 0.5232843 | 1.575e-03 | 3.618e-05 43.5
300 | 2 4 | 0.5225268 | 0.5232619 | 7.214e-04 | 1.380e-05 52.3
50 | 3 | 4 | 0.5208017 | 0.5233095 | 2.446e-03 | 6.133e-05 39.9
100 | 3 | 4 | 0.5216731 | 0.5232821 | 1.575e-03 | 3.393e-05 46.4
300 | 3 | 4 | 0.5225268 | 0.5232607 | 7.214e-04 | 1.260e-05 57.3
50 | 4 | 4 | 0.5208017 | 0.5233096 | 2.446e-03 | 6.146e-05 39.8
100 | 4 | 4 | 0.5216731 | 0.5232812 | 1.575e-03 | 3.310e-05 47.6
300 | 4 4 | 0.5225268 | 0.5232622 | 7.214e-04 | 1.403e-05 51.4
50 5 5 1 0.5208017 | 0.5233079 | 2.446e-03 | 5.980e-05 40.9
100 | 5 | 5 | 0.5216731 | 0.5232791 | 1.575e-03 | 3.097e-05 50.8
300 | 5 5 1 0.5225268 | 0.5232640 | 7.214e-04 | 1.582e-05 45.6
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ABOUT SOME VOLTERRA PROBLEMS SOLVED
BY A PARTICULAR SPLINE COLLOCATION

F. CALIO, E. MARCHETTI, R. PAVANI, AND GH. MICULA

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. In this paper we propose a deficient spline collocation method
for a special Volterra integral equation problem. The existence and unique-
ness of the approximating spline are investigated. Some numerical exam-
ples illustrate the efficiency of the proposed numerical method.

1. Introduction

The theory and applications of the Volterra integral equations of the form

y(z) = / " Kot y(0)dt 1 g(x), € [0.7]

is an important subject within applied mathematics. Volterra integral equations are
used as mathematical models for many and varied physical phenomena and processes
but they occur as reformulations of other mathematical problems.

In the present work we consider the following Volterra equation with constant
delay 7 > 0:

y(x) = /Ole(a:,t,y(t))dtJr

with y(z) = ¢(z), x € [1,0).

Equation (1) is worth studying as it is frequently encountered in physical and
biological modeling processes (e.g. [5]).

We assume that the given functions

p:[-1,00 2 R,g: J >R, K1 : QxR — R(Q:=[(z,t) : 0< t< a< TY),

Ky:Q, xR—->RQ:=J x[-1,T —7])
are at least continuous on their domains such that (1) possesses a unique solution
y € C(J), and p € C™2[—1,0], g € C™ 20, T).

In the following, let us assume in (1) that :

1. K satisfies the following Lipschitz condition :

| Kyi(x,t,y1) — Ki(x,t,y2) |[S Ly |y — w2 ||

OMKQ(;C,t,y(t))dt tg(x),ze =0T (1)

Received by the editors: 01.07.2003.
2000 Mathematics Subject Classification. 65R20, 65D07.
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Yz, t,y1), (z,t,y2) € I x I xRt <z

with Ly > 0 a constant independent of x and t¢.
2. K, satisfies the following Lipschitz condition :

| Ka(w,t,21) — Ka(z,t,22) [|[< La || 21 — 22 ||
V(z,t,21), (x,t,22) € I x I xRyt <z

with Ly > 0 also a constant independent of x and ¢.

Recently, various aspects of numerical methods for (1) have been studied from
the point of view of polynomial collocation methods (e.g. [1], [2], [8]). In this context
here we propose to approximate the solution of (1) by means of functions pertaining
to the class of splines s : J — IR,( s € Sy, s € C™2) of degree m > 2 and deficiency
d>2.

We already used an analogous deficient spline collocation method in the case
of delay differential equations [3], [4]. As it revealed simple and efficient, here we
propose to extend it to Volterra integral equations with delay argument to provide
an alternative to the discrete collocation method proposed in [1]. Indeed our method
presents some advantages:

e it does not require any additional initial value

e it provides a global approximation of the solution

e in case of need, the lenght of each collocation step can be modified, and
similarly the degree m of the used spline functions and deficiency d

e the proposed numerical method reveals extremely easy to be implemented
in the linear case.

We emphasize that this method is peculiar for solutions belonging to low
regularity class. Indeed we use m = 2 or m = 3 only; so that the used splines are
s € CY or at most s € C'; there is numerical evidence that it suffices in order to
approximate solutions belonging to class C° or C!.

In Section 2 we present the numerical method to approximate the solution
by collocation of deficient spline functions; Section 3 is devoted to theoretical results
referring to existence and unicity of the numerical solution and there we recall also
some results about convergence and numerical stability. In the last Section we re-
port some examples relating to integral equations with solutions characterized by low
regularity.

2. Construction of approximating spline solution

In this section we describe the numerical model used to approximate the
solution of (1).

Firstly we shall construct a polynomial spline function of degree m > 1, which
we denote by s. On the interval J := [0, 7] the spline function s is defined in [t, t541]
where t; :=tg+ kh, k=0,1,--- /N;tog:=0,txy =T, h:= % as :

m=2 _(j)
sp’q (tr) , a e b m
sk(t) = E %(t*tk)jJr(mi_kl),(t*tk) 1+Ek,(t*tk)
= ! ! !
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We choose to determine coeflicients ay, by by the following system of collocation
conditions:

= h bt 3 h
st y) =3 [ Kttt Gtosy@ier [ K+ Gt +
=0t ty

k—1 tjip1—T h tk-‘r%—T h h
+Z/ Kz(tk+§7t,sj,1(t))dt+/ Ka(ti+ 5,1 se-a(D)dt + g(ti+ )
j=0"% tk

k=1t tet1
siltie) =S [ Ki(tien,t,s;(0)dt + / K (bos 1, £, s (8))dt + @)

=0 tj tr
k—1 tj+1—T tk+1—‘l’
nS / Ko(tysn,tys; 1(t))dt + / Ko(thsn t, s (6)dt + gt
j=0"% tr

provided that

5-10)=y(0)=¢(0), s_4(0) =y/(0)=(0),-+ 51 () =y (0) =" (0)

Our model is thus reduced to compute the solution of the non-linear system (2),
through which the spline is globally determined on the interval J.

3. The theoretical results

It remains to prove that for h sufficiently small, the parameters ag, by, 0 <
k < N —1 can be uniquely determined from (2).

Theorem. Let as consider the Volterra equation (1). If Ky and Ko satisfy
the hypotheses 1 and 2, and if h is small enough, then there exists a unique spline
solution s of (1) given by the above construction.

Proof. If we set

then (2) becomes:
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w=(2)" A - B (0) "

et o A1)+~ e 2 gyt
—Ji, g (m—1)! ! m! !
ety h ag br
Ki(t A t—tp)™ = (t— t)™)dt
+/tk (1 + Gt Ault) + (6= )™ 4 = )™+

tip—7

aj—1 m—1 bjfl m
+Z / Kot + A0+ 1 =)™+ = t))dt+

g -7 h Q- by, h
+/ Koty 50t Apa )+ MLt ) 7’%1(15 )"t -+l + )]
t

. (m—1)!
m)! pm—1
b = ﬁ[_Ak(tk+1) - akm +
it @i b -

+Z/ Kilbwsa, A+ 2 =)™ )+

‘ tn T aj—1 m—1 bj—l m
S0 [ Kaltiao Ay O+ G )™ 2 ) 0]
2, | |

thus we can deduce
ar = Fi(ag, by)
b = Fa(ax, by)
where F; and Fj are the right hand side of the above equations.
Now we define the application F : R?* — IR? as (ay,by) — F(ag,by) :=
(F1(a, br), Fa(ak, by)) and

d(F(ax, b,), F(ag, b)) = |F1(a, bi) — Fi(ay, 0)] + [Fa(ag, b) — Fa(ay, b))
At first, for m > 1, we have

hL; 3h

|Fy(aj,, b)) — Fi(ag, b)) < — - (2|ay, — ay| + mw% —byl)
and similarly
(Fa(al by) — Faall,b)] < La(3laly — afl] + = [t — b))
’ 2(m+ 1)

and taking account that
| Fa(ay, by) — Fa(ay, by)| = [Fa(Fi(ag, by), by) — Fa(Fu(ag, by), b))
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from the previous relations at last it follows that

d(F(aj,b), Faf . b)) < hLy(F3Ea), — afl|+

+EESEE b, — b)) < MhLid((af, by). (af, b))
where M = max{(1+3Ly), (32 + 2L, +5)}. The upper bound was obtained using
m = 2.

Therefore, for MhL; < 1, that is h < 77—, F is a contraction and system
(2) has a unique solution, which can be found by iterative method.

It is worth noting that these conditions can be greatly simplified for the linear
case when in (1) we have K (z,t,y(t)) = ki(x,t)y(t) and Ko(x,t,y(t)) = ka(z, t)y(t);
this case can be treated in a very simple and efficient way.

About the convergence and the numerical stability, we recall results presented
in [6], where the case of integral equations without delay arguments is studied. The
comprehensive investigation of the convergence will be approached elsewhere.

4. Numerical examples

In the following we present some numerical results to enlighten the features
of the proposed numerical method. We emphasize that we will show examples just
for the linear case and with exact solution belonging to a low regularity class, because
our method is dedicated just to these cases, even though it works also for general
cases.

Our computer programs are written in MATLABS5.3, which has a machine
precision £ ~ 10716,

Example 1.

Consider the following integral equation with delay arguments:

y() :gm+41@m—lwh@@
T = 1, y(x)=0forze[-1,0]

r— 5 for z€10,1/2]
g(z) = .
L —2x+2 for zell/2,1]
The exact solution is:
x for x€10,1/2]
y(x) =
1—z for xz€[l1/2,1]
where y € C°[0,1].
Using m = 2 and d = 2, we built spline s € CY. With integration step
h = 0.5, we obtain numerical results with an error of order 10~'®, which means that
in practice our results are exact within the machine precision.
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Figure 1 refers just to the case h = 0.5; there solid line shows the exact
solution in [0, 1] together with the history in [—1,0]; squares show the integration
points and circles show intermediate points of the numerical solution computed by
means of the analytical expression of spline relating to each integration interval.

0.8 |

04 r ]

—0.2 .

Fig. 1

It is evident that the numerical solution coincides with the exact solution.
Example 2.

Consider the following integral equation with delay arguments:

ve) = g+ [ " y(s)ds - / " y(s)ds

T = 1, y(x)=0forze[-1,0]
(x) = 100z — 5022 for z€[0,1/2]
I = —400(z =12 +100(z —1)* = B for z € [1/2,1]

The exact solution is:

100z for x€10,1/2]

y(@) =
—400(z — 1)® for x € [1/2,1]

Using m = 2 and d = 2, we built splines s € C°. Even in this case the
solution y to be approximated belongs to class C°, but it is the linear in the first
integration subinterval only. Therefore we used a large integration step hy = 0.5 in
[0,1/2] and a shorter step hs in [1/2,1].
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Figure 2 refers just to the case hy = 0.5 and he = 0.125; there solid line
shows the exact solution in [0, 1] together with the history in [—1, 0]; rectangles show
the integration points and circles show intermadiate points of the numerical solution
computed by means of the analytical expression of spline relating just to the first
three integration intervals (for graphical convenience).

50 -

40 +

. e e
|

Fig. 2

It is evident that even in this case results are very satisfactory.
In more details, the numerical solution in x = 1 is computed with an error
equal to 1.0E —2 when ho = 0.25 and with an error equal to 6.6 F —4 when hy = 0.125.
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MINIMUM VALUE OF A MATRIX NORM WITH APPLICATIONS
TO MAXIMUM PRINCIPLES FOR SECOND ORDER PARABOLIC
SYSTEMS

CRISTIAN CHIFU-OROS

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. The purpose of this paper is to use an estimation of minimum
value of a matrix norm to improve some maximum principles given by I.A.

Rus in 1968.

1. Introduction

Let M be the linear space of vectorial functions u = (uy (x,t), ..., up (x,1t))
which belongs to C () and are twice continuous differentiable in z and continuous
differentiable in t.  C R? is a bounded domain. In M we consider the following
system:

0%u Ou Oou
IL,—+B—+Cu—1I,—=0 1
o2 Tl T T @)

where p € R*, B = (b;;(z,t)),C = (c;j(x,t)) are squared matrixes defined on €2 .
Let P,(20,t,) € Q. We will denote by S(P,) the set of points Q for which

there exist an arch on which the ordinate t is non-decreasing beginning with the point

Q.

Lu = p?

There are some maximum principles for the solution of system (1) (see for
example [2] and [3]).

Let u = u (x,t) be a solution of the system (1). In [3] the following principle
is given:

Theorem 1. Suppose that for each (x,t) € §2, there exist B(x,t) € R such that:

e P O Ve <oveer 40 @)
B(.’t,t)—ﬁ(l’,t)[n C((E,t) ’ ’

n 1/2
If R(z,t) := <Z u12> attains his maximum in P, € Q, then R(Q) =
i=1

R(P,), for each Q € S(P,).
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there exist B(z,t) € R and (x,t) > 0 such that:

€ Q,
9l ve € B £ 0
, S 2e(x0),

Remark 1. If, for each (z,

(i) £C(.1E" < (
bmw—&awn

(i)

where ||-||4 is the spectral norm, then (2) holds.

The aim of this paper is to give some conditions which imply (ii).
Let A € M, (R), J the Jordan normal form of A. We know that there exist a nonsin-
gular matrix T such that A = TJT 1.

We shall denote:

"

= Z nk)\k,)\k cR

n
~ k=1

a = 5
% Z ng Relg, A\p € C\R
=1
v o= ITlp-[1T75
mp = |[J—allp

where Ay are the eigenvalues of A, nj is the number of Ay which appears in Jordan
blocks (generated by ) and ||-||  is the euclidean norm of a matrix (see [1]).

We shall use the following result given in [1]:
Theorem 2. Let ) : R — R, (a) = [|[A —aly,||, ||-|| being one of the following
norms: |||z, -l1s -llas IIlloo- In these conditions:

op1(@) < Vnypmp

In section 2 of this paper we shall give the main result in case of system 1 and
in section 3, using the same instrument, we shall try to improve a maximum principle
in case of elliptic-parabolic systems.

2. Main result in parabolic case

Using Theorem 2 and choosing e(x,t) = %\/ﬁ'ypmp, Theorem 1 becomes:
Theorem 3. Suppose that EC(x,1)E* < —ﬁnﬁ;m% €))7, VE e R™, € £ 0,

V(z,t) € Q. If R(z,t) = <Xn: uf) v attains his mazimum in P, € Q, then R(Q) =
R(P,), for cach Q € S(P,). .

Example 1. Let us consider the system (1) with B = Z; Zi
restraining the generality we shall suppose that az,az > 0. In this case we shall have:

08 =ay, € =as+asg and:

|B—a1lzll, <||B—ai1lz||p =1/a3+ a% < 2(az + a3) = V2ypmp = 2

and without

0 E" < —%(az +az)? ] 3)
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So if (3) holds than we have:
L, 0 1 )
(5% ¢ )€ <@+ d-t@ral] el <o
where § = (617§2a§37§4) S R47€ # 0?6/ = (§3a§4) S R27§/ 7é 0.

3. Elliptic-parabolic case

Let us consider now the following system:

0%u 0?u ou ou
gu . pY Ju au —
Lufa +y 82+A8 +B@ +Cu=0 (4)

where L is defined in M = C?™(Q) N C%" (Q), A = (ai;(z,y)), B = (bi;(x,y)),
C = (cij(z,y)) are squared matrixes defined on Q, p € Ry.

) is a domain included in the half-plan y > 0 and which has a part of frontier
laying on y = 0, between the points P(0,0) and Q(1,0). The operator L is elliptic in
Q and parabolic on 1/363

Let u € C?(Q,R") N C (2, R™) ,u = u(z,y), be a solution of (3) and

Theorem 4. (/3])If:
1. for each (z,y) € Q, there exist a(x, y),g(x,y) € R such that
-1, 0 0
§ 0 —yP L, 0 £ <0, (5)
A(z,y) —a(z,y)ln  Blz,y) - Bz,y)l C(z,y)

for all £ € R3™, € £ 0;

2. B is symmetric such that if A1 (x,y) is the first eigenvalue, then
A1 (.T, 0) > 0;

3. u is a regular solution of (3) and R > 0 in

4. lim %z’y) exist and is bounded,

then R = R(x,y) cannot attain his mazimum value on ﬁZ}(open).

Remark 2. If, for each (x,y) € Q, there exist &(x,y),ﬁ(m,y) € R and
e1(x,y),e2(x,y) > 0 such that:

(D)EC (2, y)€* < — (3w, y) +yPed(x,y)) [I€])*, VE € R™, € # 0;

(19) 1Az, y) = &, )l < 2e1(a9), |[BG,y) = Bl )
then (5) holds.

Using Theorem 2 and choosing e; = %\/ﬁvﬁmf} and g2 = £\/nyEmP, the
remark from above becomes:

S 262<.’Il,y)7
2
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Remark 3. If:
. 1
0w, y)E" < —n {(mé‘mé)

then (5) holds.

2 _p 2 n
+ (s t) | 6P ve e R 6 # 09w €

Example 2. Let us consider the system (2) with A= B = ( Zl 22 ) :
3 1

For @ = 8 = a1 and as,a3 > 0, we have e = e5 = as + a3, A — a1ls =

B—a1[2:<23 (102>

If £C(x,y)€* < —(ag + a3)2(1 +y~ ) ||¢||*, then:
-1 0 0
D * 1 2 2 2 — 7112
3 0 Y 0 ET < olay +az —4az +as)T (L +y ) €77 <0
A—-al, B-pl, C

Where § - (517§2a§37§47€57£6) S RG)& 7é 0,§/ = (55756) S R27§/ 7& 0.
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SOME INTERPOLATION SCHEMES ON TRIANGLE

GHEORGHE COMAN AND IOANA POP

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. One of the quite simple procedures for constructing multidi-
mensional approximation operators consists in the composition of univa-
tiate approximation operators, using tensor product and boolean sum op-
erations. In this paper, we will construct such interpolation operators for
functions defined on a triangle, belonging to By, (a,b) Sard spaces.

1. Introduction

Let Ty, = {(z,y) € R?|z > 0,y > 0,z +y < h} be the standard triangle and
f:Thp — R a given function. For generating interpolation formulas on this triangle,
we will use Lagrange, Hermite or Birkhoff univariate interpolation operators.

(0, 1V
(x,h-x)
(0,x+y\
h-
(0,y) - %) (hyy)
L2 3
A\l V2
(x,0) (x+y,0) (h,0)

In the paper [1], using Lagrange interpolation operators defined by:

]
(Lif)@y) = 52 O.9) + 555 f (h=y.p)
(Lof) (wy) = "224f (2,0) + 7= f (2, — 2) (1)
(LSf)( T,y ) = 1+y (x—i—y,O)—i—gHyf(Ox-l-y)

the authors studied some two dimensional discrete and blending interpolation opera-
tors. Thus, tensor product of the three operators, P := L1 L,Ls, i.e.

(Pf) (z,y) = L=2=4 £ (0,0) + £ f (h,0) + £ f (0, h)

Received by the editors: 08.05.2003.
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interpolates the function on the vertices of the triangle. For the remainder term of
the interpolation formula:
f=Pf+Rf
was proved that for f € By (0,0)
x(x—h) .

(Bf) (@) = 21 o0 60y 4

where 5777 € [Ovh‘] ) (617,’71) € Th.
Also, the boolean sum of every two operators L;, i = 1,2,3 verifies the

properties

y(yzi_h)f‘o” (0,m) + 2y f Y (&1,m)

Li® Ljflor, = flor,
LioLig=g,9€P;Vi,j=123i#]
That means that the operator L; @ L; interpolates the function f on the boundary
of T}, and its degree of exactness is 2 (dex(L; ® L;) = 2).

By appropriate select of interpolation operators, we can build interpolation
formulas in which the values of the function are interpolated on certain sides and the
normal derivatives on others.

For example, if B; is the Birkhoff interpolation operator defined by

(Bl.f) (l',y) = f(h - yay) + (l’ +y-— h) f(l’O) (an)
which interpolates f on the ipotenuza of the triangle 7} and its normal derivative on
the cathetus based on Oz, the operator

G =B &L
satisfies the interpolation properties:
(Gf)(@,0) = f(x,0),z €[0,h]
(Gf)(h=y,y)=F(h—y,y),y €[0,h]
(@H"M(0,9) = 140 (0,9),y € 0, 1]
and dex(G) = 2.

For the remainder of the formula f = Gf + Rf, it was proved that for
f € CY2(Ty) and f©3) (0, y) y € [0, h] exist and is continuous, then

IRfllzom) < 57 {3 Hf(o A )HLOO[o,h] * % Hf(u)HLoo(Th)]

2. Next, we will build new interpolation operators for which we will determine
the interpolation properties and degree of exactness. Also, the generated interpolation
formulas will be studied.

2.1. Let us consider for the beginning the Taylor operator T} defined by

(lef) (x,y) =f (x,O) + y.f(o’l) (.CI,‘,O)

which interpolates the function f and its normal derivative f(®") with regard to the
variable y on the Oz cathetus, respectively the operator L{ given in (1), i.e.

30 @) =22 0) 4 2 f (=)
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Let P; be
P =L@ TY
and
f=Pf+Rf (2)
approximation formula generated by P;.
Theorem 1. Let consider f : T, — R. If there exists f(®V) (2,0), z € [0, h]
and 9 (h,0) then Py f verifies the interpolation properties:

(Plf) (an) = f(oay) Y € [Oah]
(Prf)(h—y,y) = f(h—y,y),y €[0,h]
(P (2,0) = O (2,0),z € [0,]
and dex(Py) = 3.
Proof.
(Pf)(z,y) = 5521 0,9) + 525 F (h—y,y) + f(2,0) +

+ yfO (2,0) - BEEEF(0,0) — 725 f (h—y,0) - (3)
— M) £O01) (0,0) — L fOD) (h —y,0)

Now, the interpolation properties are easy verified, by direct computation.

So, P, f coincides with f on a cathetus and the ipotenuza and the normal
derivatives concides on the other cathetus.

We, also, have

Piejj = e fori,j € Nyi +7 <3 and Piess # ess,
where e;;(z,y) = z'y/. As P is linear, it follows that dex (P;) = 3.
Theorem 2. If f € By 5(0,0) then

(Rl.f) (l’,y) = //T Y22 (xayasat) f(2,2) (S,t) det

—6)2 (y—1)2 —s)2 2
where 2o (.’E,y,S,t) =R [(z 2)+ (y 2t)+] _( 2)+ . (y 2t)+

Furthermore, if {2 € C (T}) then

(le) (may) = %myB (‘IIj + Yy — h) (h +x— y) f(272) (57,’7) ) (57,’7) € Th (4)

Proof. As dex (P;) = 3 it results, from the Peano’s theorem, that

h h
(R f) (2.) / a0 (2,5, 5) FHO (5,0 ds + / gos (2,9, 1) FOD (0,) dt +
0 0
h h
4 / o (2,5,5) F&D (5,0 ds + / ors (2,9, 0) FO9) (0,0) di +
0 0

4 / / o (2,5, 5,1) F>? (s,1) dsdt
T
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Since @40, ¥31, Yo4, P13 = 0 one obtain the first expression of the remainder
term.

(p22 don’t change the sign on T},. Then, by the Mean theorem the expression
(4) follows.

2.2. Now, let T} be defined by

(lef) (xay) =f (an) + x.f(LO) (an)
which interpolate f and its normal derivatives with regard to the variable z on the
Oy cathetus.
Let be
P=TraeT}
and
f=Pf+Rf
the approximation formula generated by the operator Ps.
Theorem 3. If f : T}, — R and exist f((;:(());’f((g:;))’ z,y € [0, h] then
1. Pof = f on 0Ty,.

2. dex (P,) = 3.
Proof.
(P2f) (m,y) = f(2,0)+yfOY (z,0)+ £(0,y) + £ (0,5) — £ (0,0) —

yf O (0,0) = 2 [ £ (0,0) + /O (0,0)]

The first statement results by a direct computation.

Also by direct computation, we obtain Pe;; = e;; for ¢ + j < 3 and Press #
€22, which implies that dex (Py) = 3.

Theorem 4. If f € By, (0,0) then

(Baf) o) = [ [ (000 102 (5,0 s
T
where P22 (mayasat) = RQ I:('T;S)-F (y;t)+] = (1;5)+ ) (y;t)+
Furthermore, if f>? € C (T},) then

3,3
(Bof) (@) = - £ (&m), (&) € T

Proof. Knowing that dex (P2) = 3 it results, from the Peano’s theorem, that

h h
(Rof) (2,y) = / a0 (2., ) OO (s,0) ds + / oo (2,,8) FO (,0) ds +
0 0

h h
+ / ©Yo4 (.17, Y, t) f(OA) (05 t) dt + / ¥13 (.17, Y, t) f(l’g) (05 t) dt +
0 0

+ // P22 (mayasat) f(2,2) (Svt) dsdt
Th
Since @40, Y31, Pos, P13 = 0 it results the first expression of the remainder term.
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(22 don’t change the sign on 7}3.Then, by the Mean theorem follows the
second expression of the remainder term.

2.3. At last, let us consider the univariate operators Bf and By defined
respectively by

(BY) (,9) = £ (0,9) + 2 f"0 (h—y,p)
and
(BY) (z,9) = f (2,0) +yf OV (¢,h —2)
The goal is to study the operator P3 := B¥ & BY i.e.
(Psf) (@,y) = F(@,0)+f(0.y) +2f"0 (h—y,y) +yfOV (2,h—2) -
— £(0,0) = 2f"0 (h—y,0) —y OV (0,h) -
— ay (f(“) - f(o’g)) (h—v,y)
Theorem 5. If f : T, — R and there exists the derivatives f9 (h—y,y),

f(o’l) ($, h — x)) f(l’l) (h - yay)) f(0,2) (h - yay) and f(l,O) (h - Y, O) fOT T,y € [07 h]
than Pz exists and

(PSf) ($,0) = f($,0)
(Psf)* O (h—y,y) = FOEO (h —y,y) .2,y € [0, h]

and
dex (P3) = 2.

Proof. The first statement follows by a straightforward computation. Also,
it is easy to verify that Pse;; = e;; for all ¢,j € N with ¢ + j < 2 and, for example
P3621 ;é €21. SO, dex (P3) = 2.

For the remainder term of the interpolation formula

f=Pf+Rsf

we have:

Theorem 6. If f € B15(0,0) then
(Ref) (z,y) = —yly’ +6z(h—z—y)] % (0,9) -

= 7 (2h+22—y) FE2 (&,m)

— O =

Proof. As dex (Ps;) = 2, using the Peano’s theorem, one obtain

(R3f) (xay) = th ¥30 ($,y,8) f(S,O) (870) ds+f()h P21 (x,y,s)-
@ (5,0)ds + foh o3 (z,y,t) fO)(0,¢) dit+ (5)
+ f fTh P12 (xaya Sat) f(1,2) (S,t) dsdt
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But, w30 =0, @21 =0, wo3 > 0 and 12 < 0 on T}. Using the mean theorem we have

h
Bsf) (@y) = 09 (0.n) / o (2,9, 1) dt +

_+_

f(LQ) (517,’71)// P12 (mayasat) dsdt
Th
and (5) follows.
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A CHARACTERIZATION OF 7-CLOSED SCHUNCK CLASSES

RODICA COVACI

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. A characterization of w-closed Schunck classes, followed by
some consequences and applications in the formation theory of finite -
solvable groups are given.

1. Preliminaries

All groups considered in the paper are finite. Let 7 be a set of primes, 7’ the
complement to 7 in the set of all primes and O,/ (G) the largest normal 7’-subgroup
of a group G.

We first give some useful definitions.

Definition 1.1. (][9], [10], [12]) a) A class X of groups is a homomorph if
X is epimorphically closed, i.e. if G € X and N is a normal subgroup of G, then
G/N e X.

b) A homomorph X is a formation if G/N; € X and G/Ny € X imply
G/(Nl ﬁNQ) e X.

¢) A formation X is saturated if X is Frattini closed, i.e. if G/¢(G) € X
implies G € X, where ¢(G) denotes the Frattini subgroup of G.

d) A group G is primitive if G has a stabilizer, i.e. a maximal subgroup H
with coreqH = {1}, where coregH = N{HY/g € G}.

e) A homomorph X is a Schunck class if X is primitively closed, i.e. if any
group G, all of whose primitive factor groups are in X, is itself in X.

Definition 1.2. a) ([8]) A group G is m-solvable if every chief factor of G
is either a solvable m-group or a m’-group. For 7 the set of all primes, we obtain the
notion of solvable group.

b) A class X of groups is said to be 7-closed if

G/OpeX = GeX.
A 7-closed homomorph, formation, respectively Schunck class is called w-homomorph,
w-formation, respectively w-Schunck class.

Definition 1.3. ([9], [10]) Let X be a class of groups, G a group and H a
subgroup of G.

Received by the editors: 07.12.2002.
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a) H is X-mazimal in G if: (1) H € X; (ii)) H < H* < G, H* € X imply
H=H"

b) H is an X-projector of G if, for any normal subgroup N of G, HN/N is
X-maximal in G/N.

¢) H is an X-covering subgroup of G if: (i) H € X; (ii) H < K < G, Ky < K,
K/Ky € X imply K = HKj.

The following results will be used in the paper.

Theorem 1.4. ([4]) Let X be a class of groups, G a group and H a subgroup
of G.

a) If H is an X-covering subgroup or an X-projector of G, then H is X-
mazimal in G.

b) If X is a homomorph, any X-covering subgroup of G is an X-projector of
G.

Theorem 1.5. ([9]) If X is a homomorph, G a group, N a normal subgroup
of G, K/N an X-covering subgroup of G/N and H is an X-covering subgroup of K,
then H is an X -covering subgroup of G.

Theorem 1.6. ([1]) A solvable minimal normal subgroup of a group is
abelian.

Theorem 1.7. ([1]) If S is a mazimal subgroup of G with coregS = {1} and
N is a minimal normal subgroup of G, then G = SN and SN N = {1}.

Theorem 1.8. ([10]) Let X be a class of groups. X is a saturated formation
if and only if X is both a Schunck class and a formation.

Theorem 1.9. ([2], [3], [4]) Let X be a m-homomorph. The following condi-
tions are equivalent:

(1) X is a Schunck class;

(2) any w-solvable group has X -covering subgroups;

(3) any w-solvable group has X-projectors.

2. The main result

In preparation for the main theorem of the paper, we give the following
lemma.

Lemma 2.1. Let X be a w-Schunck class, G a m-solvable group, such that
G ¢ X, N a minimal normal subgroup of G with G/N € X and H and X-covering
subgroup of G. Then H is a complement of N in G, i.e. G=HN is HNN = {1}.

Proof. Using that H is an X-covering subgroup of G, from H < G < G,
N <G, G/N € X follows that G = HN.

We prove now that H NN = {1}.

G is m-solvable group, hence the minimal normal subgroup N of G, being a
chief factor of G, is either a solvable w-group or a 7’-group. If we suppose that N is
a m’-group, we obtain that N < O,/ (G), hence

G/Ox = (G/N)/(Ox (G)/N).
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But G/N € X and X is a homomorph. So G/O,/(G) € X, hence, X being m-closed,
G € X, in contradiction with the hypothesis G ¢ X. It follows that IV is a solvable
m-group. By 1.6., N is abelian.

We prove that H N N is a normal subgroup of G. Indeed, if ¢ € G and
r € HN N, we have g = nh, withn € N, h € H and

g 'zg = (nh) " tz(nh) = h'n Y an)h = h'n"Y(nx)h = h~'zh € HN N,

where we used that N is abelian and that H N N is normal in H.

Finally, N being a minimal normal subgroup of G and HNN<G, HNN C N,
we have HNN = {1} or HN N = N. If we suppose that H N N = N, it follows
that N C H, hence G = HN = H, a contradiction with G ¢ X and H € X. So
HAN={1}. O

Theorem 2.2. Let X be a w-homomorph. The following conditions are
equivalent:

(1) X is a Schunck class;

(2) if G is a w-solvable group, G & X and N is a minimal normal subgroup
of G such that G/N € X, then N has a complement in G;

(3) any w-solvable group G has X -covering subgroups;

(4) any w-solvable group G has X -projectors.

Proof. (1) implies (2). Let G be a m-solvable group, G ¢ X and N a minimal
normal subgroup of G such that G/N € X. By (1) and 1.9., G has an X-covering
subgroup H. By Lemma 2.1., H is a complement of N in G.

(2) implies (3). We prove by induction on |G| that any w-solvable group G
has X’-covering subgroups.

Two cases are possible:

1. G € X. In this case, G is its own X-covering subgroup.

2. G ¢ X. Let N be a minimal normal subgroup of G. By the induction,
G/N has an X-covering subgroup E/N. We consider two possibilities:

a) G/N € X. Then, by 1.4.a) and 1.3.a), E/N = G/N. Applying (2) for the
m-solvable group G, G ¢ X and for its minimal normal subgroup N with G/N € X,
we obtain that N has a complement V in G, i.e. G =NV and NNV = {1}.

We notice that V € X, because

VV/(NNV)2 NV/N=G/N € X.

By 1.2.a), N is either a solvable m-group or a «’-group. If we suppose that
N is a 7'-group, then N < O,/ (G) and so

G/0x(G) = (G/N)/(Ox (G)/N) € X,

where we used that G/N € X is a homomorph. Applying that X is w-closed, we get
G € X, a contradiction. It follows that N is a solvable m-group, hence, by 1.6., N is
abelian.

Let us consider two cases:

i) coreqV # {1}. By the induction, G/coregV has an X-covering subgroup
H/coregV.
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We notice that H # G, else H = G implies G/coreqV = H/coregV € X and
so G/coregV is its own X-covering subgroup, hence, by 1.4.a), G/coresV is its own
X-maximal subgroup. But V € X and X homomorph imply that V/coreqV € X. It
follows that V/coreqV = G/coreqgV and so V = G, contradicting that G ¢ X and
V € X. Hence H # G.

The induction for H leads to the existence of an X-covering subgroup L of
H. Then H/coregV is an X-covering subgroup of G/coregV and L is an X-covering
subgroup of H. Applying 1.5., we conclude that L is an X-covering subgroup of G.

ii) coregV = {1}. In this case, we prove that V is an X-covering subgroup
of G.

We proved that V € X.

Let now V < K < G, Kg<K and K/Ky € X. We shall prove that K = V Kj.

First, V is a maximal subgroup of G. Indeed, V' # G, because V € X and
G ¢ X. Let now V < V* < G. We show that V = V*. Suppose V < V* and
let v* € V*\V C G = VN and put v* = vn, where v € V, n € N. We have
n=v"lv* e NNV*.

Let us prove that NNV* = {1}. We notice that G = NV < NV* < G imply
G = NV*. Further, NNV* is a normal subgroup of G, because if g € G, x € NNV*
we can prove that g lzg € N N V*. Indeed, if we take ¢ € G = NV* written as
g =mv*, with m € N, v* € V*, we have

g 'zg = (mv*) " H(mw*) = (v*) " Hm le)me* =
= (") Hzm Hmu* = (vF) tav* e NNV
where we used that NV is abelian and that NNV* <V*. Hence NNV* is normal in G.
N is a minimal normal subgroup of G and NNV* C N. It follows that NNV* = {1}
or NNV*=N. But NNV* = N implies N C V* and so G = NV* = V* in
contradiction with the choice of V*. Hence N N V* = {1}.

From n =v~'v* € NNV* = {1}, we deduce n = 1 and so v~ 'v* = 1, which
means v* = v € V, in contradiction with the choice of v*. It follows that V = V*.
This completes the proof that V' is a maximal subgroup of G.

By the above, we have for K with V < K < G two possibilities: K =V or
K=aG.

If K=V, wehave Ko <K =V and so K = KKg = VK.

If K = G, we reason as follows. Let us notice that Ky # {1}, else

G=K=~K/Ky€X,

a contradiction with G ¢ X. Let M be a minimal normal subgroup of G such that
M C Ky. So we are in hypotheses of 1.7.: V is a maximal subgroup of G with
coregV = {1} and M is a minimal normal subgroup of G. It follows that G = VM
and so

K=G=VM<VK, <G,

hence K = G = VK.
b) G/N ¢ X. In this case, we have E/N # G/N, because E/N € X.
So E # G. By the induction, E has an X-covering subgroup F. But E/N is an
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X-covering subgroup in G/N. Theorem 1.5. leads to the conclusion that F is an
X-covering subgroup of G.

(3) implies (4). Follows immediately from 1.9.

(4) implies (1). Follows also from 1.9. [J

3. Consequences

Theorem 2.2. has some consequences on m-closed formations. In [5], we gave:

Theorem 3.1. ([5]) Let X be a w-formation. The following conditions are
equivalent:

(1) X is saturated;

(2) if G is a w-solvable group and G & X, but for the minimal normal subgroup
N of G we have G/N € X, then N has a complement in G;

(3) any w-solvable group G has X -covering subgroups.

From 2.2.; 3.1. and 1.8., we obtain:

Corollary 3.2. If X is a w-formation satisfying condition (2) from 2.2.,
then:

a) X is a Schunck class;

b) X is Frattini closed, hence X is a saturated formation;

¢) any w-solvable group G has X -covering subgroups;

d) any m-solvable group G has X -projectors.

4. Some applications

Finally, we give some applications of the main theorem of this paper, con-
cerning to:

1. the existence and conjugacy given in [7] of X-maximal subgroups in finite
m-solvable groups, where X" is a m-Schunck class;

2. the m-Schunck classes with the P property, introduced in [6].

4.1. In [7] we proved the following result:

Theorem 4.1.1. ([7]) Let X be a w-Schunck class, G a mw-solvable group and
A an abelian normal subgroup of G with G/A € X. Then:

(1) there is a subgroup S of G with S € X and AS = G;

(2) there is an X-mazimal subgroup S of G with AS = G;

(3) if S1 and Sy are X-maximal subgroups of G with AS1 = G = ASs, then
S1 and Sy are conjugate in G.

Applying 4.1.1. and 2.2., we can prove the following theorem:

Theorem 4.1.2. If X is a w-Schunck class, G is a w-solvable group, G & X
and N is a minimal normal subgroup of G such that G/N € X, then:

a) N has a complement H in G;

b) N is a solvable w-group, hence N is abelian;

¢) H is X-mazimal in G;

d) H is conjugate to any X -mazximal subgroup S of G with NS = G.

Proof. a) Applying theorem 2.2., we obtain that N has a complement H in
G,ie. HN =G and HNN = {1}.
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b) N being a minimal normal subgroup of the m-solvable group G, N is either
a solvable m-group, hence by 1.6. N is abelian, or N is a 7’-group. We shall prove
that the case N is 7’-group is not possible in our hypotheses. Indeed, if we suppose
that N is a 7’-group, we have N < O/ (G) and

G/0x(G) = (G/N)/(On (G)/N) € X,

hence, by the m-closure of X', G € X, a contradiction.
¢) In order to prove that H is X-maximal in G. let us first notice that H € X
Indeed, we have

H=~H/{1}=H/(HNN)~ HN/N = G/N € X.

Let now H < H* < G and H* € X. We prove that H = H*. Suppose that H < H*.
Then there is an element h* € H*\ H C G = HN and h* = hn, with h € H, n € N.
Then n = h™'h* € H* NN = {1} and so n = 1 and h* = h € H, in contradiction
with the choice of h*. The fact that H* NN = {1} follows from H* N N < G (since
N is abelian and H* NN < H*) and from the hypotheses that N is a minimal normal
subgroup of G.

d) Since we are in the hypotheses of 4.1.1, there is an X-maximal subgroup
S of G with NS = G. Applying now 4.1.1.(3), we conclude that H is conjugate to S.
O

4.2. In [6], we introduced the P property on a class X of groups. We say
that X has the P property if, for any m-solvable group G, we have:

N minimal normal subgroup of G, N ©’-group = G/N € X.

Using theorem 2.2.; we can prove the following result:

Theorem 4.2.1. If X is a w-Schunck class with the P property and G is a
m-solvable group, G ¢ X, then any minimal subgroup N of G which is a 7' -group has
a complement in G.

Proof. By the P property, we have G/N € X. But X being a m-Schunck
class, theorem 2.2. shows that X satisfies condition (2). Applying (2) for the -
solvable group G with G ¢ X and for the minimal subgroup N of G with G/N € X,
we conclude that NV has a complement in G. I
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Dedicated to Professor Gheorghe Micula at his 60'" anniversary

Abstract. A collocation method based on optimal nodal splines is pre-
sented for the numerical solution of linear Volterra integral equations of
the second kind with weakly singular kernel. Since the considered spline
operator is a bounded projector we can prove that, for sequences of locally
uniform meshes, the approximate solution error converges to zero at ex-
actly the same optimal rate as the spline approximation error. We consider
in particular sequences of graded meshes, for which the local uniformity is
proved. Finally, we give an upper bound for the condition number of the
collocation system and we present some numerical examples.

1. Introduction

The Volterra integral equation of the second kind

y(@) = F(2) + / "k, s)y(s)ds, wel=[0,X] (1)

with weakly singular kernel k£ provides mathematical model describing a wide variety
of applicative problems. Particularly interesting kernels are the convolution ones, of
the form k(x —s), where k(t) € C(O, X]NL1(0, X), but k() may become unbounded
as t — 0. Examples of convolution kernels are

k) = At , 0<a<1 (2)
k(t) = Aloglt], (3)

where A € R.

If f € C(I), then (1) has a unique solution y € C'(I). As f becomes smoother,
y also becomes smoother, but only for > 0. In general there will be no increase in
smoothness of the solution at x = 0. At the same time, very special choices of f may
force smoother behaviour at the origin [13].

In the recent literature, some collocation methods, based on piecewise poly-
nomials for solving (1) with the above kernels, have been studied (cfr. [2,12] and

Received by the editors: 25.06.2003.
2000 Mathematics Subject Classification. 65R20, 65D30, 65D07.
Key words and phrases. spline approximation, collocation, Volterra equation, weakly singular kernel.
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references therein). In order to find an approximate solution sufficiently smooth in
(0, X], one may use polynomial splines of order m, belonging to C*(I),0 <v < m—2.

In this context we propose a new product collocation method, for numerically
solving (1), based on optimal nodal splines of order m > 2. We generate a sequence
of spline approximations {y,} for the solution of (1) and we analyze its convergence
to y. Since the constructed approximation operator is a bounded projection operator,
it will be proved that ||y —y,|| converges to zero at exactly the same rate as the norm
of nodal spline approximation error for sequences of locally uniform (l.u.) meshes.

In order to reflect the possible singular behaviour of the solution near to the
initial point, we will resort to a sequence of graded meshes. Indeed in this context we
will prove also that the above sequence is l.u..

The paper is organized as follows. In Section 2 we give some preliminaries
relative to the nodal spline space of our interest, the construction and convergence
properties of the approximating operator. In Section 3 we give our spline collocation
method for the problem (1). Section 4 is devoted to the error analysis and in Section
5 we study the condition number for the collocation method. Finally, in Section 6
we present some numerical results; in one case, in particular, we will show the better
performance of the sequence of graded partitions with respect to the uniform one,
when the solution has the first derivative singular at z = 0.

2. On optimal nodal splines

We briefly review the definition and the main properties of the optimal nodal
splines of interest in this context [5-8].

Let I = [0, X] be a given finite interval of the real line R , for a fixed integer
m > 3 and n > m — 1, we define a partition II,, of I by

II,:0=m<n<..<m=X,

generally called “primary partition”. We insert m — 2 distinct points throughout
(1w, Tv41), ¥ = 0,...,n — 1 obtaining a new partition of I

X, :0=2¢<z1,< ... <x(m_1)n=X,

where z(p,_1); = 7, 1 = 0,...,n.
Let
Ro= (4)
7,6;]721 j+1 = Tj
we say that the sequence of primary partitions {II,,;;n = m — 1,m,...} is Lu. if, for
all n, there exists a constant A > 1 such that R, < A, i.e.

LTl Ty =01, —Tland [k —j|=1. (5)

AT T

Since the convergence results of the nodal splines we shall consider are based

on the local uniformity property of the primary partitions sequence and one of our

objectives is the use of graded meshes, in the following proposition we shall prove
that a sequence of primary graded partitions is l.u.
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Proposition 1. Let [0, X] be a finite interval. The sequence of partitions {I1,},
obtained by using graded meshes [3] of the form

n:(’)x , 0<i<n, (6)

n
with grading exponent r € R assumed > 1, is l.u., i.e. it satisfies (5) with A = 2" —1.
Proof. For r = 1, the partition is uniform and (5) is satisfied with A = 1.

Consider now r > 1 and k = j + 1. We can write
e ()
o)=L j=01,

T 9
Tj+1 — Tj 1_(1_m)

ey — 2

and f(0) =2" —1.

Consider now the function f(z) = gl—z 1) _) , x € RY. Then f(j) =
1+1
f(z),z € N. One can verify that lim, . f(z) =1 and f'(x) < 0 for all x.
Then
1< f(j)<2—1. (7)
Ifk=j—1,for j=1,2,....,n— 1 we have
Ty — Tj—1 - 1 o 1
P (e ) e .
Tj+1 = Tj Hi_lj)r fG-1)

and using (7), the thesis follows. W

Now, after introducing two integers [5]
im+1) m odd
iOZ and ilz(m+1)—i0
%m +1 m  even
and two integer functions

0 v=0,1,..0 —2

Py = v—i1+1 v=11—1,...,m—1g
n—(m-1) v=n—ig+1,..,n—1

m—1 v=0,1,...,41 — 2
qv = v+ v=1i1—1,...,m — g
n v=n—1i9+1,....n—1

consider the set {w;(x);i =0,1,...,n} of functions defined as follows [6,7]

lz(x) €T € [7—077—1'1—1]7 Z§7TL7].
w;(z) = fz(l") T € (Tiy—1, Tn—ip+1), nz=m
li(x) T € [Tn—ig+1s Tnls i>n—(m-—1)
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where
m—1
r — Tk
@=11 (®)
ki
S
Li(z) = — ok 9
( ) g Ti — Tn—k ( )
k#tn—i
m—2 Ji1
si(z) = Z Z Qi Bim—1)(i4 )+ (@) (10)
r=0 j=jo

with jo = max{—ig, i1 —2—1}, j1 = min{—ig+m—1,n—iy—i}. The coefficients «; , ;
are given in [5] and the B-splines sequence is constructed from the set of the normalized
B-splines defined in [14] for i = (m—1)(i1 —2), (m—1)(i1—2)+1, ..., (m—1)(n—ip+1).
Then, the following locality property holds [6]

si(@) =0 , @& [Timig, Titir]- (11)
Each w;(x) is nodal with respect to II,,, in the sense that
’wi(Tj) :61‘,]‘ 5 i,j:(],l,...,n. (12)

Therefore, being det{w;(7;)] # 0, the functions w;(z),i = 0,1,...,n, are linearly
independent. Let Sp, = span{w;(z);i = 0,1,...,n}, it is proved in [7] that, for all
s € Sn,,, one has s € C™2(I).

For all ¢ € B(I), where B(I) is the set of real-valued functions on I, we
consider the spline operator W, : B(I) — Si,,, so defined

Whg = Zg(n)wi(x) , zel.
i=0

By (12), for 0 < v < n we can write:

W,g = ZV gmwi(x), x € [r,Tvt1] - (13)

1=py

It is proved in [6,7] that W,p = p, for all p € P, , where P, denotes the set of
polynomials of order m (degree < m — 1), and W, g(7;) = g(7;), for i = 0,1,...,n, i.e.
W, is an interpolatory operator.

Using the results in [6,7,8] we deduce that, for L.u. {II,}, W, is a bounded
projection operator in Sy, . In fact, it is easy to show that

Wns=s , forallse S,
and,if we denote:
Wl = sup{[[Wnh|| : h € C(I),[[h]| <1},
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with ||h|] = max |h(z)|, considering that
S

— m—1

Z

[[Wall < (m+1)

where R,, is defined in (4), from (5) we obtain ||[W, || < co .
Finally, for all ¢ € C*(I), 0 < v < m, assuming that {IL,} is Lu., there
results

lg = Wagll = O(H, w(g"™); Ho; 1)), (14)
where H,, = 1rga<xn( —7i—1) and, for all g € C(I), w(g; 6;1) = xg{%l l9(z+h)—g(z)|.

3. Spline collocation method

Consider now the linear integral equation (1) and a sequence of nodal spline
spaces {Sm,;n = m — 1,m, ...} spanned by {w;(z);i = 0,...,n} and based on a se-
quence of L.u. primary partitions {IL,}.

For some fixed n we consider a spline y,, € Sp,, written in the form

Za]wj ),a; €R. (15)

Substituting (16) in (1) we obtain

vnl@) — [ k(e $)ya(s)ds +ra(e) = f(a),

0

where 7, (z) is the residual term obtained approximating y by y,, in (1).
The values a; in (16), with j = 0,1,...,n , are choosen by requiring that

ro(m;) =0, j=0,1,...,n. (16)

This leads to determine ag, a1, ..., a,, as the solution of a linear system that,
using (13), can be written in the form:

a1 — pi(m;)] Z“% )i = f(r;), j=0,1,.,n, (17)

L#J

where
wi(7;) = /OTj k(7;, s)w;(s)ds . (18)

By (8)-(12) and (14) we can explicitly write each weight of the set {u;(7;);
1,7 =0,1,...,n} as follows.
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For:=0,1,....m—1:

0 j=0

Tj
/ k(Tj,S)li(S)dS 0<]§21—1

0

wim) =4 [ R+ [ kmsssds.

0 Tip—1

1—1<j5<i+14

Tip—1 Tiq+i
/ ' k(Tj,S)li(S)dS-f—/ ' k(7j,s)s:(s)ds, i+i1 <j<mn.

0 Tip—1

For i =m,...n—m:

0 0<73<i—1g

T
/ k(7j,s)si(s)ds i—ig<j<i+i
pi(75) =

Ti—ig

Titiy
/ k(ijs)Si(S)dS 1+ <j<n.
-

i—ig
Fori=n-m+1,...,n:

0 0<j<i—ig

[ kmesos imin<i<n-mti

Ti—ig

pi(Ts) = S N
_— ] 7

[ ks [T ki sias,

i—ig Tn—m+iy

n—m+i <j<n.

We remark that writing the system (17) in the form Aa = f, where A =

{aji}}iz is the coefficient matrix, a = [ag...an]”, f = [f(70)...f(7n)]", the entries of
A are as follows:

(1 j=0
433 = { 1—pi(ry) j=1,...n (19)

and for j #i:
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—pi(t) ©=0,...,m—1; j=1,..,n

T=Mm,...,N; j=t—i+1,...n
Qg5 = (20)
0 1=1,....m—1; j=0
T=m,....,N; 7=0,..,1—1p.

The algorithm for the numerical evaluation of {yu;(7;)} is based on the pro-
cedure given in [4] and on the knowledge of integrals of the type

Tr41
/ k(rj,8)s"ds , v=0,1,...,m—1. (21)
For some kernels, as those ones given in (2) and (3), the integrals (22) can
be easily evaluated in a closed form [10].
Once we have the solution « of the system (18), by (16) we can obtain the
approximation y,(z) of the solution y(z) of (1).

4. Error analysis

In order to carry out the error analysis for the proposed method, we write
the integral equation (1) in the operator form

(I-Ky=f, (22)
where
Ky = /Iz(x, s)y(s)ds, xel (23)
and
E(m, s) = { IS’(I’ 5) 2 § ig v (24)

We remark that, for the kernels k(x, s) considered in Section 1, %(x, s) satisfies
the following properties:

(i) k(z,s)is Riemann — integrable as a function of s, for allz € I,
(ii) lim [, k(a/, s) — k(z,s)|ds = 0, fora’,z € I,
(ii) 1;12}(]1 |k(z,s)|ds < oo .

Therefore, we conclude that the operator K is a bounded compact operator
on C(I) .

In Section 2 it has been remarked that, considering a sequence of l.u. pri-
mary partitions {II,, }, the spline operator W,, is a bounded interpolating projection
operator, then the condition (17) can be rewritten as

Wyprn, =0  or, equivalently,
(I = WoK)yn =Wof. (25)
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Now, we will prove that the equation (26) has a unique solution y,,. Then we
will study the convergence of y,, to y and we will give an upper bound for ||y — yn||-
In order to get the above results, we prove the following lemma.

Lemma 1. Given a sequence of Lu. partitions {IL,}, for the sequence of projections
{W,, : C(I) — Sm, }, there results

|IK — W,K|| — 0asn — oo (26)

Proof. Being K : C(I) — C(I) a compact operator and since (15) with v = 0 holds,
we obtain the convergence result (27). |l

Theorem 1. Let {II,,} be a sequence of l.u. partitions. Consider the bounded pro-
jection operator W, from C(I) to St,, .

For all n sufficiently large, say n > N, the operator (I — WnIN()_l from C(I)
to C(I) exists. Moreover it is uniformly bounded, i.e.:

sup ||(I = W, K)7Y| < M < (27)
n>N

and _
ly = yall < [T = W)~ H| [ly = Wayl| - (28)

This leads to ||y — yn|| converging to zero exactly with the same rate of
ly = Wayll.

Proof. Adapting properly the results in [1], we write:
I-W,K=(I-K)I—-(-EK) ' (W,K—K)].
Using Lemma 1, we can find an integer NV such that
en = sup [|[K — W,K|| < ———=——.
n>N (I = K)~]]

Then, for n > N, the inverse of [I — (I — K)~}(W, K — K)| exists and exploiting the
geometric series theorem, there results
1

L—en|(I - K)~Y|

- (I - K)"{(W,K — K)] 7| <

Therefore:

||(I_I?)7~1H =M< 0. (29)
1—en||(I-K)7Y

In order to show (29) we multiply (23) by W,, and then rearrange to obtain

(- Wn[?)y =Wof+ T —-Wa)y (30)
If we subtract (26) from (31) we obtain

Yy—yn =~ Wnk)il(y - Why)
and using (30) the thesis follows. l

(1 =W, )| <
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5. Condition number of the collocation method

We can also obtain an upper bound for the condition number of the linear
system (18), by adapting some general results in [1].
For a given matrix B € R¥? we will use the row norm so defined:

Bl = B,
1B]] Ogjrg%g_l);l il

If we denote by T', = [w;(7;)]};_o, using (13), there results I';, = I. Thus we
can write

TATH] < Wl IITHTIE = W K)7H] = (Wl (= WaK)7H] -
From (20), (21) we obtain:

n

D

1=0 i=0

()l +1.
Therefore, setting ||K|| = maxo<i<x fOX |k(t, s)|ds, there results:

1A]l < max Z/ (1, $)wi(s)lds + 1 < [[Wo | [| K] + 1

0<5<n
and then N B
cond(A) < ||Wl[ [[(I = W) ™| (||Wal| [|K]] +1) .
6. Numerical examples

In order to test the proposed method, we consider equations of the type (1)
with
k(z,s) =AMz —s)"2, xz¢€ 0,1, AeR
In particular, we shall present some numerical results in the following cases:

1 1 T 1 1—=x
A= —— = — Zsin7! 31
. Lo 1
for which the exact solution is Tite and
1
A=-1 , f(z)=Vx+ 37T (32)

for which the exact solution is y(x) = v/z.

Referring to the equation defined by (32) we use our collocation method,
based on cubic nodal splines (m = 4) with uniform primary partition II,,, for increas-
ing values of n. We report in Table 1 the corresponding absolute errors |y(z) — yn ()]
evaluated at the coinciding collocation points. In the last row of the table we also
present the collocation matrix condition numbers.
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Table 1
ly(x) — yn(x)| for the equation (32), m =4
x n=10 | n=20 | n=40
1 0.10E-5 | 0.37E-7 | 0.15E-8
2 0.55E-6 | 0.24E-7 | 0.94E-9
3 0.39E-6 | 0.18E-7 | 0.12E-8
4 0.30E-6 | 0.14E-7 | 0.47E-9
.5 0.24E-6 | 0.12E-7 | 0.76E-9
.6 0.21E-6 | 0.10E-7 | 0.11E-8
7 0.18E-6 | 0.93E-8 | 0.11E-8
.8 0.15E-6 | 0.78E-8 | 0.57E-9
9 0.58E-7 | 0.10E-7 | 0.37E-8
1.0 0.21E-6 | 0.80E-8 | 0.95E-9

[ condition number | 1.35 [ 135 | 1.34 |

Now we consider the equation defined by (33), whose exact solution y(x) =
vz has unbounded derivatives at * = 0. We use our collocation method and we
remark that the knowledge of the behaviour of the solution suggests the use of a
sequence of graded primary meshes of the form (6). Indeed we have proved in Section
2 that such a sequence of partitions II,, is 1.u., ensuring that the hypotheses of Theorem
1 are satisfied.

In Table 2, for increasing values on n, we compare absolute errors |y(z) —
yn ()], obtained using quadratic nodal splines and uniform partitions, with those ones
resulting with the same splines and graded meshes of the form (6), with r = 2. As it
was expected, the choice of graded primary partitions allows to obtain more accurate
results in particular in a neighbouring of x = 0. In the last row of Table 2 we carry
the condition number of collocation matrix.

Table 2
ly(x) — yn(x)| for the equation (33), m =3
T n =10 n =20 n =40
r=1 r=2 r=1 r=2 r=1 r=2
0.01 0.58E-1 | 0.17E-2 | 0.43E-1 | 0.28E-3 | 0.24E-1 | 0.30E-4
0.51 0.99E-3 | 0.23E-4 | 0.33E-3 | 0.94E-5 | 0.11E-3 | 0.22E-5
1. 0.42E-3 | 0.12E-3 | 0.14E-3 | 0.12E-4 | 0.49E-4 | 0.24E-5

’conditionnumber\ 2.46 \ 2.33 \ 2.44 \ 2.28 \ 2.43 \ 2.26 ‘

7. Conclusions

In this paper we have considered the numerical solution of linear Volterra
integral equations of the second kind with weakly singular kernel of the form (2) and
(3). In order to obtain a sufficiently smooth approximate solution in (0, X], here we
have proposed and analyzed a collocation method based on optimal nodal splines.
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We remark that the above method could also be applied to obtain the starting

values in [0, T, with T' < X, for another one based on piecewise polynomials on [T, X].
Such scheme has been used in [9], with a method based on quasi interpolatory splines
defined in [11].

Finally, the generalization of the obtained results to the nonlinear equations

would be interesting and its systematic study is under investigation.
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PRICING DIGITAL CALL OPTION IN THE HESTON STOCHASTIC
VOLATILITY MODEL

VASILE L. LAZAR

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. The aim of this paper is to analyze the problem of digital op-
tion pricing under a stochastic volatility model, namely the Heston model
(1993). In this model the variance v, follows the same square-root process
as the one used by Cox, Ingersoll and Ross (1985) from the short term
interest rate. We present an analytical solution for this kind of options,
based on S. Heston’s original work [3].

1. Introduction

Options on stock were first traded in an organized way on The Chicago Board
Option Exchange in 1973, but the theory of option pricing has its origin in 1900 in
“Théorie de la Spéculation” of L.Bachelier. In the early 1970’s, after the introduction
of geometric Brownian motion, Fischer Black and Myron Scholes made a major break-
through by deriving the Black-Scholes formula which is one of the most significant
results in pricing financial instruments [1].

We begin by presenting some underlying knowledge about basic concepts of
derivatives and pricing methods.

A financial derivative is a financial instrument whose payoff is based on other
elementary financial instruments, such as bonds or stocks. The most popular financial
derivatives are: forward contracts, futures, swaps and options.

Options are particular derivatives characterized by non-negative payoffs.
There are two basic types of option contracts: call options and put options.
Definition 1.1. A call option gives the holder the right to buy a prescribed asset,
the underlying asset, with a specific price, called the exercise price or strike price, at
a specified time in future, called expiry or expiration date.

Definition 1.2. A put option gives the holder the right to sell the underlying asset,
with an agreed amount at a specified time in future.

The options can also be classified based on the time in which they can be
exercised:

e A European option can only be exercised at expiry;

Received by the editors: 02.04.2003.
Key words and phrases. option pricing, stochastic volatility, digital options, characteristic function.
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e An American option can be exercised at any time up to and including the
expiry

1.1. Payoff Function. Let S be the current price of the underlying asset and K be
the strike price.Then, at expiry a European call option is worth:

max(Sr — K,0) (1.1)

This means that, the holder will exercise his right only if S > K and than his gain
is S — K. Otherwise, if S < K, the holder will buy the underlying asset from
the market and then the value of the option is zero.
The function (1.1) of the underlying asset is called the payoff function.
The payoff function from a European put option is:

max(K — Sr,0) (1.2)

Any option with a more complicated payoff structure than the usual put and
call payoff structure is called an exotic option. In theory exists an unlimited number
of possible exotic options but in practice there are only a few that have seen much
use: digital or binary options, lookback options, barrier options, compound options,
Asian options.

Digital options have a payoff that is discontinuous in the underlying asset
price. For a digital call option with strike K at time T, the payoff is a Heaviside
function:

1 ifSyr > K
DC(S, T) = H(St — K) = { 0 if si - & (1.3)
and for a digital put option:
1 ifSyr < K
DP(S,T) = H(K — Sp) = { 0 i S; - K (1.4)

1.2. Black-Scholes Formulae. In 1973 Fischer Black and Myron Scholes derived
a partial differential equation governing the price of an asset on which an option is
based, and then solved it to obtain their formula for the price of the option, see [1].

We use the following notation:

S - the price of the underlying asset;

K - the exercise price;

t - current date;

T - the maturity date;

T - time to maturity, 7 = T — ¢t;

r - the risk free interest rate;

v - standard deviation of the underlying asset, i.e the volatility;

u - the drift rate.

The assumptions used to derive the Black-Scholes partial differential equa-
tions are:

e the value of underlying asset is assumed to follow the log-normal distribu-
tion:
dS = pSdt + v Sdw , (1.5)
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where the term W (t) is a stochastic process with mean zero and variance
t known as a Wiener process;

the drift, p, and the volatility, v, are constant throughout the option’s life;
there are no transaction costs or taxes;

there are no dividends during the life of the option;

no arbitrage opportunity;

security trading is continuous;

the risk-free rate of interest is constant during the life of the option.

Further, we give the most important result of stochastic calculus, It6’s lemma.
1t6’s lemma gives the rule for finding the differential of a function of one or more
variables who follow a stochastic differential equation containing Wiener processes.

Lemma 1.1. (One-dimensional Ité formula). Let the variable x(t) follow the sto-
chastic differential equation

dz(t) = a(z, t)dt + bz, t) dW.

Further, let F(xz(t) , t) € C?%! be at least a twice differentiable function. Then the
differential of F(x , t) is given by:

oF oF 10°F
dF = %a(x,t) + E + iw

Proof: The proof of this lemma and the multi-dimensional case can be found

b (x,t)| dt + g—ib(m) dw . (1.6)

in [4].
Using It6’s lemma and the foregoing assumptions, Black and Scholes have
obtained the following partial differential equation for the option price V(S , t):

— + S = +rS— —rV =0. (1.7)

In order to obtain a unique solution for the Black-Scholes equation we must consider
final and boundary conditions. We will restrict our attention to a European call
option, C(S , t).

At maturity, ¢ = T, a call option is worth:

cS,T) = max(St — K, 0) (1.8)
so this will be the final condition.
The asset price boundary conditions are applied at S = 0 and as S — oo.
If S = 0 then dS is also zero and therefore S can never change. This implies
on S = 0 we have:
co,t) =0. (1.9)

Obviously, if the asset price increases without bound S — oo, then the option will
be exercised indifferently how big is the exercise price. Thus as S — oo the value
of the option becomes that of the asset:

CS,t) =~ 5,5 — . (1.10)
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We have now the following final-boundary value problem:

oc 1,2 g2 9%C oC —
W+§US'852—I—TS@—TC—O

C0,t) =0;C(S,t) =~ Sas S — o©

cS,T) = max(St — K, 0)

The analytical solution of this problem has the following functional form:

C(S,t) = SN(d) — K e T8 N(dy) (1.11)
where
_ log(S/K) + (r + 103 (T - t)
1= VT =1 (1.12)
and

log(S/K) + (r — $0%) (T —t
dy = 9(S/K) ( 2 ) ( ) (1.13)
vvI —t
N(x) is the cumulative distribution function for the standard normal distribution.
Similarly the price for a European put option is:

P(S,t) = —SN(—dy) — Ke T N(— dy) (1.14)

In the digital option case, where we have the following final condition
DC(S, T) = H(Sr — K), the solution for the option price equation is:

DC(S, t) = e "T=D N(dy) (1.15)

2. Heston’s Stochastic Volatility Model

In the standard Black-Scholes model the volatility is assumed to be constant.
Naturally the Black-Scholes assumption is incorrect and in reality volatility is not
constant and it’s not even predictable for timescales of more than a few months. This
fact led to the development of stochastic volatility models, in which volatility itself is
assumed to be a stochastic process.

We assume that S satisfies

s = pSdt + v SdWy, (2.1)
and, in addition the volatility follows the stochastic process:
dv = p(S, v, t)dt + ¢S, v, t)dW, (2.2)

where the two increments dW; and dWs have a correlation of p.

In this case the value V is not only a function of S and time ¢, it is also a
function of the variance v, V(S , v, t). The partial differential equation governing
the option price is a generalization of Black-Scholes equation:

oV 1, o, PV 2V 1, 02V
ot T oV ger T rvSigga, T 20 G
ov ov
TS%Jr(p—/\q)%frV—O. (2.3)

where A is the market price of volatility risk.
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Examples of these models in continuous-time include Hull and White(1987),
Johnson and Shanno(1987), Wiggins(1987), Stein and Stein(1991), Heston(1993),
Bates(1996),and examples in discrete-time include Taylor(1986), Amin and Ng(1993)
and Heston and Nandi(1993).

Among them, Heston’s model is very popular because of its three main fea-
tures:

e it does not allow negative volatility;

e it allows the correlation between asset return and volatility;

e it has a closed-form pricing formula.
Heston’s option pricing formula is derived under the assumption that the stock price
and its volatility follow the stochastic processes:

AS(t) = S@) [pdt + o) dWy(t) ] (2.4)

and
do(t) = k(0 — o(t))dt + € /u(t) dWs(t) , (2.5)
where:
Cov|[ dWi(t) , dWa(t)] = pdt. (2.6)
Finally, the market price of volatility risk is given by:
A(S,v,t) = Aw. (2.7)

According to the pricing equation (2.3) we have the following partial differ-
ential equation for the Heston model:

87‘/4_11)52827‘/_’_ vsﬂ_f_l 27}827‘/
ot " 2 952 T P2 550 T 27 Va2
°)% oV

The details of deriving the above equation and its closed-form solution, for a European
call option, can be found in Heston’s original work [3].

3. A Closed-Form Solution for a Digital Call Option in the Heston Model

In what follows we solve the partial differential equation (2.8) subject to the
final condition:

1 ifSy > K

0 ifSy < K (3.1)

DOS , v, T) = H(Sr — K) :{

In order to simplify our work it is convenient to make the following substitution
x = In[S],U(x, v,t) = V(S, v, t). Then the equation (2.8) is turn into

v L, v U L eu (0 L Y U
ot 2 a2 P araw T 2 Y 922 2 o
—l—[kﬁ(@—v)—v/\]%—g—rU:O. (3.2)

87



VASILE L. LAZAR

By analogy with the Black-Scholes formula (1.15), we guess a solution of the
form:
DC(S,v,t) =e"TP (3.3)
where the probability P correspond to N(dz) in the constant volatility case. P is the
conditional probability that the option expires in-the-money:

Plx,v,T; InK]) = Prlz(T) > In[K] /z(t) = z, v(t) = v]. (3.4)

We now substitute the proposed value for DC(S , v , t) into the pricing equation
(3.2). We obtain:

efrT aP —|—TP67TT + 1 2’[)67”- 82P 4 ,UefrT 82P + 1’[167”— aQ‘P 4
el e bl o - il
ot 2 ov2 P ozov | 2 022
1 P P
+ (7’ - 21}) €7TT% [k(0 —v) — v)\]efwg—v —rPe”"m =0 (3.5)
This implies that P must satisfy the equation:
67P+}2U627P+ UaQP 1U827P+ 7”—11) aj
ot 27 "o TP azo0 T 2" 0a2 2" ) oz
oP
k(0 — —vA —=— =0 3.6
S0 =) - 0N S (36)

subject to the terminal condition:
Plx, v, T; In[K]) = 1z > mx)} - (3.7)

The probabilities are not immediately available in closed-form, but the next part
shows that their characteristic function satisfy the same partial differential equation
(3.6).

3.1. The Characteristic Function. Suppose that we have given the two processes

da(t) = <r - h(t)) dt + /olt) AWy (t) (3.8)
dv(t) = [k (0 — v(t)) — Ao()] dt + o o(t) dWa(t) (3.9)
with
cov[dWy(t) , dWa(t)] = pdt (3.10)
and a twice-differentiable function
fz@), v(t), t) = Elg(x(T), o(T)) [ z(t) = z, v(t) = v]. (3.11)
From It6’s lemma we obtain:
1 02 02 1 82 1 0
i = (2"2”(9@5 +poo G ( - 2”> -
af af
+ k@O — v) — v/\]% + 8t> dt
+ (T - ;v) g—idWl + k(@ — v) — v dW,

88



PRICING DIGITAL CALL OPTION IN THE HESTON STOCHASTIC VOLATILITY MODEL

In addition, by iterated expectations, we know that f(x(t) , v(t) , t) is a martingale,
therefore the df coefficient must vanisch, i.e.,

1 5, 0%f o f 1 9%*f
27 "o TP 00 T2V 02 T
1 of of . of
- = - k(0 — — v A = — = 0. 3.12
<7” 2”>ax+[( v v A G g (3.12)
Equation (3.11) imposes the final condition
fl@, v, T) =gz, v) (3.13)
Depending on the choice of g, the function f represents different objects. Choosing
g(z , v) = €% the solution is the characteristic function, which is available in
closed form. In order to solve the partial differential equation (3.12) with the above
condition we invert the time direction: 7 = T — ¢. This mean that we must solve
the following equation:
1 5, 0*f 0 f 1 0*f
2702 TP a0 T2V 02 T
1 of of of
- = — k(6 — — v = - = =0 3.14
(’" 2”>ax+[( R T (3:.14)
subject to the initial condition:
fl@, v, 0) = %" (3.15)
We guess a solution, from this equation, of the form:
f(.%' LU, 7_) — eC(T) + D(7) v + ipx (316)

with initial condition C(0) = D(0) = 0.
This “guess” is due to the linearity of the coefficients.
Substituting the functional form (3.16) into equation (3.14) we find that:

1 1
iaszszrpavz’gon— §v¢2f+

(r - ;) ipf+ k(O —v) —vADf - (C'"+ Duv)f=0
Therefore

1 1 1
v (202D2+poig@D— 5902 - 52'(,0— (k—l—)\)D—D’) +

+(rie + k606D — C") = 0.
This can be reduce in two ordinary differential equations:

1 1 1
a)D’:§U2D2+paitpD—5%02—§i90—(k+>\)D (3.17)
and
B C = rip+ k6D, (3.18)

Basic theory on differential equation, including the Riccati equation, can be found in
7]
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a)We shall solve the Riccati differential equation

1 1 1
D':502D2+(p0i<p—kf)\)Df§<p2fiigo
using the substitution:
E/
D = — —
S E
It follows that
o? 1 1
E — o — k — \)E — (- ¢? - =i =0
(poip VB A+ 5 ( 5 ¥ 2@@)

Then the characteristic equation is

:rg—(paicp—k—)\)x—k%(—gf—iga):0.

Consequently, if we make the following notation
d=poipo —k = N> -0 (-2 —ip),
then the equation (3.19) has the general solution
E(t) = Ae™™ + Be™ |

where
poip —k — X xd

2

T12 =

The boundary conditions
EO0) = A+ B
Azy + Bzg = 0

yield
4 - 9E0O
g —1
E
5 B
g — 1
where g = i—; Hence we obtain
E(0
E(r) = . E)l (g €M7 — e%27)
E(0
E'(r) = (©) (9 &1 €17 — a9 ™27)
g — 1
and thus 5 B )
6127‘ _ 61317'
s i
Therefore our equation has the following solution:
E4+X+d—popi [1 — e
D(T) = 2 1 — dr
o ge
where

d=pooi—k—XN>—02(—¢ — iy
90

(3.19)

(3.20)

(3.21)
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poei —k — X —d

= 3.22
popi—k — X+ d ( )
b)The second equation can be solved by mere integration:
0 E'
C(T):TZ'QDT—F]CQ/—#CLS
% E(s)
, 2k6 [OE(s)
=ripT — = B ds
o 2k0 N E(r
=Ry 11} I
It follows that
kO 1 — ged™
C(r)=rigr+ — |(k+ X+ d— popi)T —2In i | (3.23)
o2 1 —edr

3.2. Solution of the Digital Call Option. We can invert the characteristic func-
tions to get the desired probabilities, using a standard result in probability,that is,
if F(x) is a one-dimensional distribution function and f its corresponding character-
istic function, then the cumulative distribution function F(z) and its corresponding

density function ¢(x) = F’(x) can be retrieved via:
o(x) = % /_ =it £ (1) dt (3.24)
oo itx _ _ itz
F(@Z%—I-%/O < t)”e G (3.25)
or ‘
F(z) = % — % /0 Re {eltz{(t)} dt (3.26)

This result is showed by J.Gil-Pelaez in [2].
Thus, we get the desired probability:

1 1 o0 —ipln K
P(m,v,t;an):§+7/ Re{e f(:SD’U’T’QO)] dp (3.27)
™ Jo

We can summarize the above relations in the following Theorem:

Theorem 3.1. Consider a Digital call option in the Heston model, with a strike price
of K and a time to maturity of 7. Then the current price is given by the following
formula:

DC(S y Uy t) =e"TP
where the probability function, P is given by:
1 1 oo —ipln K
P($,U,t;1HK):7+—/ R6|:e f(%t’v77—7§0) d(p
2 T Jo /)

and the characteristic function is:

f((E LU, ,7_) _ eC(T) + D(7) v + ipx

where C(7) and D(T) are given by (3.23) and (3.20) respectively.
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A CLASS OF EVEN DEGREE SPLINES OBTAINED THROUGH
A MINIMUM CONDITION

GH. MICULA, E. SANTI, AND M. G. CIMORONI

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. A class of splines minimizing a special functional is investi-
gated. This class is determined by the solution of quadratic programming
problem. Convergence results and some numerical examples are given.

1. Introduction

The construction of splines, verifying minimum conditions has been proposed
among others in [2], [5], [6]. In such papers the splines are interpolating the approxi-
mated function in the nodes and while in [5] the constructive method can be applied,
in theory, for a spline of an arbitrary degree m, minimizing the integral [}[¢'(2)]*dz,
in [2] e [6] a cubic polynomial interpolating splines are considered satisfying some
minimum conditions.

In particular, in [6], the considered splines have been applied for constructing
quadrature sums approximating the Cauchy principal value integrals

I(wf;t) = ][w(x) /() dz. (1.1)

1 xr—t
In this paper, utilizing the method proposed in [2], we construct the spline
of even degree minimizing the functional

F(f)i= [ 11O @)Pda f e W) (12)
I
where, denoting AC(I) the set of absolute continuous functions on I,
W3(I) := {f IR, fOecAC() and f® e L2(1)} . (1.3)

This class of splines, called interpolating-derivative splines of degree 2m, m > 2, has
been determined in [3] by solving a linear system of m + n + 1 equations, where n
is the number of internal knots of the partition, and then the authors proved that
the constructed spline solves problem (1.2). The convergence is proved by supposing
fewytt,
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In this paper, exploiting the different form that we use for defining the inter-
polating - derivative spline, we can obtain convergence results under weaker conditions
on f, that gives more flexibility in the applications, as for example, when we consider
the numerical evaluation of Cauchy singular integrals [8].

In Section 2 we give the details of the construction of the interpolating-
derivative spline. In Section 3 we give some convergence results. Finally, in Section 4,
some numerical experiments on test functions f are reported. In Appendix we prove
some propositions whose results are necessary for proving theorem 2.5 and proposition
2.7 in Section 2 and theorems 3.2, 3.3 in Section 3.

2. Construction of derivative-interpolating spline
Let m, n > m two given integer positive numbers and Y € IR"t1Y =
{v0,91,---» Y} a given vector and

Ap={a=29g<w1 <...<2p < ZTpy1 =b}

a given partition of I = [a,b] in n + 1 subintervals Iy, := [zk, Zk+1), & = 0,1, ...,n,
limiting ourselves, for the sake of simplicity, to consider an uniform partition A,,,
with h = Tit+1 — T4 , 1= 0, ]., ey e

We denote by IP; the set of polynomials of degree < k. Consider the space
of polynomial splines of degree 2m

| s:s(x) =si(x) € Poyy, z €1, i =0,1,...,n;
Sam(Bp) = { Dis;_y(z;) = Disi(z;), j=0,1,...2m—1,i=1,2,..n (2.1)

with simple knots x1, T, ..., . The space Sa,,(A,) C C?™1(1).
A function sy € Sop,(A,,) is called derivative-interpolating if

’

Sf(xO) = Yo, Sf(xz) = yiv t= 1727 - NS Yo = f (1‘0) ) y; = f(mz) (22)
Limiting ourselves to consider m = 2, if we set
M,; = S(mefl)(xi)’ 1=0,1,...,n+1,
by successive integrations, we obtain

sp@)lr, = [Mipa(z — )t = My(x — 2i41)*]/(41h)+

+ai (v —2)%/2+ bi(x — ;) + ¢y, i=0,1,...,n. (2.3)

By imposing the conditions (2.1) and (2.2), we obtain
94



A CLASS OF EVEN DEGREE SPLINES

a; = ZJ:%L_!A*%(MH_l*Mi) Z.Zl,...,nfl
bo = y/1 — %Ml — aoh
bi = y;—%Ml iZl,...,TL
3
co = Yo+ 5Mo . . (2.4)
C1 = Co+yllh— %Ml — %ag)
C; = ci_1+(y§+y§,1)%—%Mi_1 i:2,...,n
Mlh = a; —a;j—1 1= 1,...,TL.
Substituting the first equations of (2.4) in the last ones, we obtain a linear
system
AM = b*(ag, an) (2.5)
where
5 1 M,
1 4 1
i - ] M= :
1 4 1 :
1 5 M,
o O[w—u _ao’_“’yéﬂ Y y27y£717.-.)_y;z_y4171 ta,
h h h h h
The spline function sz (z) will be determined by solving the following problem
min MTAM
AM = b (QOaan)
with M = [My, ... My1]7,
21 07
114 1
e e
A= =|l&a|A e |, (2.7)
o1 0 |el|2
1 1
L 0 1 -
where
4 1
1 4 1
A*: '.' '.. '.. (2.8)
1 1
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and ey, e, are the vectors [1,0,...,0]7, [0,0, ..., 1]T respectively.
We can write b* = b — e,ao + €,,an, with

T
Y — Y1 Yier — Y Yi— ¥ Yn—Ynaa

b O
po Sk | v ST

(2.9)

and ag = %ao , Uy = %an.
Considering that A is a symmetric positive definite and then, non singular
matrix, from (2.5) we get

M =AYb~ ejap +e,an) (2.10)
thus:
_ . 2 QIT 0 . T
min MTAM = min [1\401\4Tz\4n+1 e, A e, | [MoMTM] Y. (211)
0 el 2

Using (2.10), the problem amounts to find out firstly the vector
N = [Zi(), _ana — My, _M7L+1]T,

solution of the linear system
BN =P (2.12)

where, by setting C = A=1A* A1,

| B1 B . el'Ce, eTCe, B ngg—lgl ngg_lﬁn
3{32 212]’31[65061 Ice. || i e . (2.13)

I5 is the second order identity matrix and
~ ~ T
P= [ngCQ, eTCb, T A1, QZA*IQ} . (2.14)

Once determined N, we shall determine s;(x) by solving the system (2.5).
Before proving the below theorem 2.5, we need to investigate some properties
of matrices A, A~'and C.

Proposition 2.1. The matriz A = (@ij)f 1, 18-

(a) symmetric, positive definite;

(b) persymmetric, i.e. aijj = Qpn_itin—j+i, 4,7 = 1,...,n;
(c) totally positive (T.P.), i.e. all the minors are > 0;
(d)

d) oscillatory, then all the eigenvalues ofﬁ are distinct, real and positive.

Proof. Tt is straightforward to verify (a), (b), (¢). The property (d) follows by con-
sidering that a non singular T.P. matrix having the entries a;; # 0, |i — k| < 1 is
oscillatory [4]. O
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Proposition 2.2. The infinitive norm of A-! satisfies the following relation

1 5~ 1
2 < A—1H <= 2.15
s <17 =3 (215)

Proof. (For the proof, see Appendix). O

Proposition 2.3. The entries al_jl, ji=1..,n ofg_lhcwe decreasing absolute values,
the sign of (—1)771, in particular, the following inequalities:

1 _ ~_ 1
5 <ap =efA7le < 7k (2.16)
1 .
X e 51 if n=2,
la, | = |ef A7 "e, | < (2.17)
& if n>3
hold.
Proof. (For the proof, see Appendix ). O

Proposition 2.4. Let C = A=YA* A=Y, For the entries c1] = §{C§1, Clp = ng’gn
we have:

O0<cii <1 (2.18)
|Cln| < C11- (2.19)
Proof. ( For the proof, see Appendix). O

Now we prove the following:
Theorem 2.5. The system (2.12) is determined and the solution is

N = Hg{ﬁ—lg, ng_lb} ByY, 0, O]T. (2.20)

Proof. Considering that Q?g_lgn = g}fﬁ‘lgl and for the properties of A~ and the
definition of the symmetric positive matrix A*, one has ef Ce,, = e Ce,, (2.11) can

be written in the form
B, By z | |4
AR @21
where

~ ~ T
& = [do, —dn] y = [~Mo, =Mus1] £ = [T Ob, X CB]", t, = [F A1, TAY| .

Since A*= A — (erel +enel), and then, A LA A= A1 A1 (erel +enel) A1
there results
By = By (I; — Bs) (2.22)
ty = (I2 — By) 1y, (2.23)
and the system (2.21) reduces to:

By (I — Bs) Bs
By 215

The system (2.21) has unique solution.

} = [ (I2 = Ba) ty } . (2.24)

< |8
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In fact [4], since

By (I — B2) B

232]2 = 2IQBg,det BQ 212

= det(Bg) det(?Ig — 3B2)

and using the results of propositions 2.2 and 2.3, it is straightforward to verify that
det(B3) # 0 and det(2[> — 3B3) # 0. From the second equation of (2.24) we obtain
T = B;l(zz — 2ly), and, substituting in the first one, there results:

By (I — By) By '(ty — 2y) + Bay = (I — Ba) t,

that implicates
(3B — 215)y = 0. (2.25)

Therefore we obtain the solution y=0,z=DB; ! ty and theorem 2.5 is proved. O

Corollary 2.6. For the spline s;(x) the following property
My = 8" D (@1) = My = 7" V(@) =0 (2.26)
holds.

Proof. Taking into account that, from the relation Bax + 2y = 2, we obtain

My 1| eTA 1 1| fA1le, —eTAle ao
— a4 2 I =l =n ~ 2.27
{ My } [ ng_lb + 2 QZA_lgl —gZA‘lgn an |’ ( )

)

we get the thesis considering the first and the last equation in (2.10), that is:

My || elA | | fAey —efAe, | [ a0 (2.28)
M, | | fA™" elA=le;, —elA7le, || an | '

O

From theorem 2.5 and corollary 2.6 we can deduce that, as aspected, the
obtained spline sy(x) reduces to a polynomial of second degree in the subintervals I
and I,,.

Remark 2.1. In [3, theorem 2] the construction of such spline is obtained by solving

a linear system of m +n+ 1 equations that can have an increasing condition number
when n increases. Our method is based on the solution of two linear systems, having

matriz A and B respectively. By proposition 2.2, for each n, for the condition number
of g, we have K, (ﬁ) < 3; now we prove the following
Proposition 2.7. For the condition number K, (B) the inequality
4477
Ky (B) < —— ~ 2044, ifn > 3, (2.29)
219
holds.
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| B1 B
Proof. B = [ By, 2l } , then
g | CR- 3B)"' 0 2By I,
0 (2]2—332)71 —1I Iy — By
Let n > 3. Using the results obtained in the propositions 2.3 and 2.4, one obtains
407
Bl <2 2.
1Bl <2+ ai + oz} < o, (2:30)
47
|Ball o = ari" + ‘Ch 1’ < 180 (2.31)
and )
1B2|.. =
T~ Jana] =
Besides:
1B~ < H(QIQ - 3Bg)‘lH 2]|BY|, +1)- (2.32)
oo
Using the results in [7], since for all vector z such that ||z|| = 1, one has
47 73
2I, — 3B >2-3—=— 2.33
(2F = 3Ba) 2l 22— 35 = o, (2:33)
and then 660
B! 2.34
1) <% (2.0
Therefore 107 660
Ko (B) < —— ~2044, ifn>3
B) < 150 73 nh=
and we get the thesis. O

3. Convergence results

Consider I = [a,b] and the set W3. In [3] has been proved the following
Theorem 3.1. Let f € W3(I) and let sy be the derivative-interpolating spline, then

2-3 || £ ifk=0
® | < Cih2== || fP, —ifk =0, 51
|7 =5 Con2++5 || fD|| ik =12, 3.1)
where C; = \@(b —a) and Cy = V2.
We shall prove a new convergence theorem under weaker hypothesis on function f.
For all g € C'(I), we denote by

’1. _ ’ o
wlghhil) = max |9 (x+0)—g ()
the modulus of continuity of ¢’.
Supposing f € C1(I), from (2.9), we obtain
12
bl < o ('3 s 1) (32)
then, using (2.15), (2.20):
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5

Jao,anllc < 3o (713 D). (33

and consequently, from (2.10), we obtain:
1Ml = 31| < ﬂu (fshiT). (3.4)

If we consider that f'(z;) =y} and by (2.4):
a; = 7y2+2—y£ — %(]\414Jrl —M;) i=1,..,n—1, wecan write
8
lail < Jw (fhid). (3.5)
Therefore,

8

lallo < 5w (515 1) (3.6)

where a = [ag, a1, ...,an]T
Theorem 3.2. Let f € C'(I) and sf (z) the interpolating-derivative spline quoted
in Section 2 for a given partition A,,. Then

w(s'f;hgl) < Cw(f'shI) (3.7)
where C' is a constant independent of h.
Proof. Tt suffices to show that for Vu,v € I, u < v :
|8 (v) — & (w)| < Cw (fsv—w; ).
Firstly consider u,v € [z;,2;41], ¢ = 0,...,n; using the mean value theorem,
we can derive:
|5 (v) = s ()] = [sF (O] [v—u| €€ (u,0),
where |[v — u| < h.
Since for any £ € (u,v), from (3.3), (3.4), (3.5), there results
s;ﬁ (5)‘ < %w (f'shy 1) if u,v € (25, mi41]t, i =1,2,...,n—1 and

S7(©)| < 3o (Fhs ) i w,v € [0, 1] 01 4,0 € [, Tt

recalling that [9], =4 “l w(fsh;I) <2w(f'5lv—ul;I), we get

s (v) = 8 (u)| < Crw (f5|v —ul; 1), C1 = 58. (3.8)
Ifu € [z, 2i11], v € [z, 2;41], i+1 < j, then using (3.8) and the smoothness
of modulus of continuity and, since being ;41 and z; internal nodes, s’f (xig1) =

[ (@iva), sy (x) = [ (x5)

s (v) = s ()| < |8 (v) = &5 (x))] + |5} (25) = 8 (wiga)| + |8} (@ig1) — s (u)]
= ’5} (U)*S/f (fcj)|+|f/ (z5) — f' (zig1) |+}5f Tiy1) — S U)|
< QC D w(filo—ul;]).

This proves the theorem with C = (2C; +1). O
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Supposing f € C! (1), we define r (z) = f (z) — s (z) and 7’ (x) = f' (z) —
s’ (), where sy () is the interpolating-derivative spline quoted in Section 2.
Forx € I;, 1 = 0,...,n we can write

/ (@) + (2 —x) [mx] ! ifx € I,

r(z) = { (@) + (v — @) [wz]r fxel, i=1,...,n. (3.9)
where [z;x] ', i = 1,...,n, denotes the first divise difference of r’. Therefore, from
(2.2) and theorem 3.2:

r x . S + w ; ; ) 1= b 7n. *
! I, Cc+1 flimI), i=0,1 3.10

We are ready to prove the following convergence result.

Theorem 3.3. Let f € C' (I) and sy (x) the interpolating-derivative spline. There
results

If = sfllog < (0= a) (CH+ Dw(fsh1). (3.11)

Proof. We can write, for z € I;,, i =0,1,....,n

Ir ()] / o (t) dt
zo
and (3.11) is proved. O

< max | ()| |2 = wo<| < (b—a) (C+ Dw (F51)  (3.12)

We remark that the above theorems hold even when the partition A,, is quasi-
uniform, i.e. such that: Org_a<x hi is bounded for n — oo where h; = z;41 — x; and h
i<n "’

is the norm of the partitic:n._ [E.Santi, M.G.Cimoroni: Some new convergence results
and applications of a class of interpolating-derivative splines. In preparation)].

We add now a property of the splines considered in this paper. The derivative-
interpolating spline s (z) defined in (2.3), considering a uniform partition A,,, re-
produces any f € IP;. In fact, for f = 1,2, 22 it is straightforward to verify that,
b*(ap,an) = M = 0. Therefore the coefficients of sy (z) |7, are:

a; = 07 bi = 0, C; = 1, if f(m) = 17
a;=0,b;,=1, ¢ =wz;, if f(z)=u,
a; =2,b; =2x;, ¢; =22, if f(x) =22,

79

and thus, forx € I;, 1 =0,...,n:

sp(z) =1, it f(z)=1,
sp(x) =(z—a;) +ai=u, if  f(x) ==,
sp(e) = 2220 L 90 (w —wi) a2 =22, i flz) =22

4. Numerical results

We present now, some numerical results obtained by approximating some test
functions by the spline considered in this paper. We denote |r,, (z)| = |f (z) — sf ()]
the error at x obtained by using a uniform partition of the interval [—1,1] in
n + 1 subintervals. In table 1 we report the results relative to a test function
f(x) having only f'(z) € C[-1,1] and considering different uniform partition with
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n =4,19,39,99. In table 2 we report, for confirming the polynomial reproducibility,
the results relative to a function f(x) € IP; considering a uniform partition with n = 4.
Table 3 contains the results relative to a more regular function f(x) € C*°[—1,1] with
different uniform partition, taking n = 4,19, 39, 79.

Table 1 Table 2
’ f(z) = sign(x)x?/2 + e* ‘ [ fl@)=a"+22—5|
[ x [Ira@)[ ] Iri9 (@)] | [rae ()] [ [rgg (x)] ] [x [[ra(2)] \
-1 0.0 0.0 0.0 0.0 -1 0.0
0.6 | 5.1(-3) | 12(-4) | 1.4(5) |86 (7 0.6 | 0.0
02 ]1.6(3) | 1.8(4) |1.5(5) |86 (7) 0.2 | 8.9 (-16)
02 |21 (2) | L.7(-3) |43 (4) |68 (5) 02 | 1.8 (-15)
0.6 | 1.7 (-2) | 1.8 (-3) |43 (4) |68 (-5) 0.6 | 8.9 (-16)
1T |56 (3)]25(3) |52(4) | 7.4(5) 1 |89 (-16)
Table 3
| @) =1/ + %) |
[x  [Ira(@)] [ Irio (@)] ] [rs0 ()] | r70 (2)] |
-1 0.0 0.0 0.0 0.0
0.6 | 1.8 (5) | 34 (-7) |44 (8) | 5.6 (-9)
0.2 | 1.7 (-5) | 34 (-7) | 4.4 (-8) | 5.6 (-9)
02 | 1.7 (5) | 3.4 (-7) |44 (8) |56 (-9)
0.6 | 1.8 (-5) | 3.4 (-7) | 4.4 (-8) |56 (-9)
1 0.0 0.0 3.5 (-17) | 0.0
5. Appendix

Proposition 2.2. The infinitive norm of At satisfies the following relation

s< 4. <3
Lefa <

<5 (5.1)

Proof. Tt is straightforward to verify that Hg‘

= 6 and then, being Hg_lH HE

oo

> 1, we obtain the left inequality in (5.1). For proving that Hﬁ_lH < %, we write

oo

A =4I + H, where
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Thus, for all z : ||z||,, = 1, there results

|Az| =@+ mel, > el - 1B, >
and then [7], (5.1) is proved. O
Proposition 2.3. The entries al_jl, j=1..n of A~ have decreasing absolute

values, the sign of (—1)7=1, in particular, the following inequalities:

1 1
—<apl=elA e, <7 (5.2)
1 .
B 51 if n=2,
lag, | =|ef A7 (5.3)
1 .
50 if n>3

hold.

Proof. Using the results in [1], for the evaluation of the inverse matrix of a tridiagonal
symmetric matrix, we can write

A = L+w” (5.4)
and then,
CLi_jl = lz'j + u;v; (55)
where [;; = 0 for ¢ < j.
In our case, there results
Uy = ]., Ug = 75, U; = 74’11,2'_1 — Uj—2, 1= 3, e n (56)
vi=a Yuy_ip, i=1,..,n (5.7)
with o = bu,, + u,—1.The matrix A1 s symmetric and afil = a;ll = a‘lun,iﬂ,
(I,;nl = a:wl = O[ilu“ 1= ]. 2
Therefore, using pI‘OpOSlthIl 2.1 , we deduce that a11 =a;} =wu,/a, al_jl =
a;ﬁl_jﬂ, =1,2,...,n are decreasing in absolute value and have the sign of (—1)7~1,

and, in particular, a},! = 1/a.
1 5Un+Un—1—Un—1

For proving (5.2) consider that a}' = uiv; = u,/a = 5 uru o, =

: (1 - A), and then, using (5.6), 0 < —p—tw=l = Ltndtnz o 1 1 (53)

SUp+Un—1 SUp+Un—1 SUp +Up—1
follows.
We get the inequality (5.3) considering that ’afnl| = ﬁ

from (5.6), L‘ 77 ifn =2, _nl‘ 50 for n = 3, and ’aln‘ decreases when n
increases. Therefore the proposition is completely proved.

and then,

Proposition 2.4. Let C' = A=LA*A=1. For the entries c11 = el Cey, 1, = el Ce,,
we have:
O0<ci <1 (58)

|Cln| < C11-
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Proof. For n > 3, by (2.22), using (5.2) and (5.3), it is straightforward to verify that
_ 12 N2 _ _
0<cip=ap — [(alll) + (a3,)) } <1and |er,| = |ag, (1—2a7")| < i O
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A COLLOCATION METHOD FOR SOLVING THE EXTERIOR
NEUMANN PROBLEM

SANDA MICULA

Dedicated to Professor Gheorghe Micula at his 60'" anniversary

Abstract. In this paper we study the numerical solution of a boundary
integral equation reformulation of the exterior Neumann problem. We
give a brief outline of the problem and its solvability. Then, we propose a
collocation method based on interpolation and give an error analysis. Nu-
merical examples for the piecewise constant collocation method (centroid
rule) conclude the paper.

1. The Exterior Neumann Problem

Let D denote a bounded open simply-connected region in R®, and let S
denote its boundary. Let D = D U S and denote by D. = IR®> — D the region
complementary to D. Let D, = D, US. At a point P € S, let np denote the unit
normal directed into D, provided that such a normal exists. Also assume that S
is a piecewise smooth surface that can be decomposed into a finite union of smooth
surfaces intersecting each other along common edges at most. In addition, assume that
S has a triangulation 7, = {A,, x | 1 < k < n} with mesh size h (such a triangulation
can be obtained as the image of a composition of bijections my from the unit simplex
o onto a planar triangle A; and bijections F; from a right triangle onto each smooth
piece S; of S; for details, see Micula [7, Chapter 3].

The Exterior Neurann Problem
Find u € CY(D.) N C?(D,) that satisfies

Au(P) = 0,PeD,

u(P)  _

onp fp),Pes (1)
u(P) = O(P™1), 8%(TP) =O(|P|™%) ,as r=|P|— oo uniformly in %

with f € C(S) a given boundary function.

Received by the editors: 29.09.2003.
2000 Mathematics Subject Classification. 65N35, 65N30, 65P05, 35Q60.
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The boundary value problem (1) has been studied extensively (see Mikhlin
[8, Ch. 18], Giinter [5, Ch. 3], Colton [4, Section 5.3]). Here we only give a very brief
outlook at results on the solvability of the problem (1).

The Divergence Theorem (see Atkinson [2, Theorem 7.1.2]) can be used to
obtain a representation formula for functions that are harmonic inside the region D..
Let u € C1(D.) N C?(D.) and assume that Au(P) =0 at all P € D.. Then

[5285  [so i [s gl

[4r — Q(P)u(P) ,P€S )
- 4’/TU(P) ,PeDe ( )

(see Atkinson [1].) In formula (2), Q(P) denotes the interior solid angle at P € S,
defined in Atkinson [2, p. 430]. If S is smooth, then Q(P) = 2x. For a cube, the

corners have interior solid angle of 5™ and the edges have interior solid angles of .

To study the solvability of (1), consider representing its solution as a single
layer potential

p(Q)
w(A) /|A_Q| Sy, AeD, 3)
s

The function p in (3) is called a single layer density function. The function u(A) in
(3) is harmonic for all A ¢ S. For well-behaved density functions and for A & S, the
integrand in (3) is nonsingular. Even though for the case A = P € S, the integrand in
(3) becomes singular, it is relatively straightforward to show that the integral exists
and moreover, if p is bounded on S, then

sup |u(A)| < cf|pllo (4)
AelR3

For a complete description of the properties of the single layer potential, see Giinter
[5, Chapter 2].
Now for the function u of (3), impose the boundary condition from (1) to get

. P(Q) _
lim np -V /|A_Q‘ dSo| = f(P), Pes (5)
S

A€D,

for all P € S at which the normal np exists (which implies Q(P) = 2x). Using a
limiting argument, we obtain the second kind integral equation

0 1 «
2mp(P) + Z 1Q) o || ASa=1P) Pes ©

The set S* is to contain all points P € S at which a normal is defined. If S is a
smooth surface, then S* = S; otherwise, S — S* is a set of measure 0. The kernel
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function in (6) is given by

a[ 1 }:np-(P—Q) cos Op

onp IP-Qll = P-QF P-QP @

where 6p denotes the angle between np and (P—@Q). Equation (6) can now be written
as

cosfp A

pP)+ 5= [ P)- 52 dSo = f(P). Pes 0
S

. 1 .
where f(P) = Q—f(P) For simplicity, we will write f(P) instead of f(P).
™

Write the equation (8) in operator form:

(I-K)p=f (9)

The properties of the integral operator K and, implicitly, the solvability of equation
(1) have been studied intensively in the literature, especially for the case that S is
a smooth surface. For S sufficiently smooth, K is a compact operator from C(S) to
C(S) and from L2(S) to L?(S). These results are contained in many textbooks, for
example see Kress [6, Chapter 6], or Mikhlin [8, Chapters 12 and 16]. We will just
state the following solvability result.

Theorem 1.1. Let S be a C? surface. Then the equation (9) has a unique
solution p € X for each given function f € X, with X = C(S) or X = L?(9).
This theorem then leads to a solvability result for the Exterior Neumann Problem (1)

Theorem 1.2. Let S be a smooth surface with D, a region to which the
Divergence Theorem can be applied. Assume the function f € C(S). Then, the
Neumann problem (1) has a unique solution u € C*(D,).

For the case when S is only piecewise smooth, the properties of K and the solvability
of (8) are not yet fully understood. We will assume that Theorem 1.1 is true for the
piecewise smooth surfaces that we will consider in our work.

2. A Collocation Method

We want to study the numerical solution of (8) using a an integral equation
reformulation of (1) have been used before (see Atkinson and Chien [3] or Atkinson
[2, Section 9.2]), but with the collocation nodes on the boundary of each triangular
element. There are problems with defining the normal at the collocation points which
are common to more than one triangular face, especially if the surface itself is approx-
imated. This in turn means it is difficult to evaluate the kernel function in equation
(8). For these reasons it makes sense to try collocation methods that use only interior
collocation node points. We will use interpolation of order r (the collocation nodes
will be the same as the interpolation nodes), of the form

. (i—|—(r—3i)a j+(r—3ja
i, — )

), >0, i4j<r (10)
T T
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for some 0 < o < 1/3 (these are points interior to the unit simplex, but they get
mapped into points interior to each triangle in 7). For corresponding Lagrange
functions (see Micula [7, pg. 7-11]), for g € C(S) define an operator P,, by

Zg (mi(g;)) (s, t), (s,t) €0, P=my(s,t) €Ay (11)

This mterpolates g(P) over each triangular element Ay € S, with the in-
terpolating function polynomial in the parameterization variables s and t. Since
Png is not continuous in general, we need to enlarge C(S) to include the piecewise
polynomial approximations P,g. To do this, we consider the equation (9) within
the framework of the function space L*°(S) with the uniform norm || - [s. Then,
Ppn : L®(S) — L>(S) is a bounded projection operator.

Define a collocation method with (10). Denote vg ; = mi(g;). Substitute

fr
pn(P) = an(vk,j)lj(sat)
J=1

P = mg(s,t) €Ay, k=1,..,n (12)

into (8). To determine the values {py(vk )}, force the equation resulting from the
substitution to be true at the collocation nodes {vy, ..., vy, }. This leads to the linear
system

) - Gy [ e
Pn Vi o Pn\Vk,j |U1

b1 =1 — mu(s, t)
[(Dsmy, x Dtmk)(s,t)| do = f(v;), i=1,..,nf, (13)
which we write abstractly as
(Z = PuK)pn = Puf (14)
which will be compared to (9). We have the following result.

Theorem 2.1. Let S be a C? surface as described earlier, with Fj € C™+2.
Then for all sufficiently large n, say n > ng, the operators T — P,K are invertible
on L*>(S) and have uniformly bounded inverses. For the solution p of (9) and the
solution py, of (13)

10— pale < @ = Pakc) |- 19— Puplloc, 7> o (15)
Furthermore, if f € C"T1(S), then
lp = pallo = O(™), 0 >mng (16)

For the proof, see, for example, Atkinson [1]).

So interpolation of order r, leads to an error of order O(h"*!). But super-
convergent methods can be developed. Next, we want to explore in more detail the
collocation method based on piecewise constant interpolation (the centroid method)
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and show that it is superconvergent at the collocation points. D efine the operator
P by

Prng(P)=g(Py), PE A, k=1,...,n (17)
for g € C(S). Then, P, is a bounded operator on C(S) with |P,|| = 1. Define a
collocation method with (17). Substitute

pn(P) = pn(Py), P =mg(s,t) € Ay, k=1,..,n (18)

into (8). To determine the values {p,(Px)}, force the equation resulting from the
substitution to be true at the collocation nodes {Py | k =1,...,n}. This leads to the
linear system

cosfp,

1 n
n(Pi) + o= n(BPe) - | ————————
pn(F2) 27 ;p (Fr) |Pe — my(s, t)|

|(Dsmyg x Dymy) (s,t)] do = f(Pg),i=1,....,n (19)
which can be rewritten abstractly as
(Z + PuK) pn =Puf (20)

which will be compared to (9).
By Theorem 2.1., for the true solution p of (9) and the solution p,, of the
collocation equation (20), we have

0= pullo = O(h), n=ng (21)

For g € C(0), consider the interpolation formula (17), which has degree of precision
0. Integrating it over o, we obtain

/g(s,t) do ~ /ﬁrg(s,t) do = %g (; ;) (22)

o o

which has degree of precision 1.
For 7 C IR?, a planar triangle and for a function g € C(7), the function

Lrg(z,y) =g (mT (il,) ;)) = g(Pr) (23)

11

the constant polynomial interpolating g at the node m. (37 3) = P, (the centroid

of 7). We have the following.

Lemma 2.2. Let 7 be a planar right triangle and assume the two sides which
form the right angle have length h. Let g € C?(1). Let ® € L'(7) be differentiable
with the first derivatives D,®, D,® € L'(7). Then

[ ®@) @~ L.y dr| <c | [ (@]+ D)) dr| -max{|Dgl,ID?Ig} (24)

T T

For the proof, see Micula [7, pg 74-75].
This result can be extended to general triangles, provided
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sgp [Aﬂ-anTnT(An’k)} < 00 (25)

where

h(r)
"= )

with h(7) and h*(7) denoting the diameter of 7 and the radius of the circle inscribed

in 7, respectively.

(26)

Corollary 2.3. Let 7 be a planar triangle of diameter h, let g € C%(7), and
let ® € L' (1) with both first derivatives in L' (7). Then

/ B(r, )T - L)glay)| < elr(r) 2 / (9] + [D2]) dr

T T

max { | Dglloc. || D%gll } (27)

where ¢ (r(7)) is some multiple of r(T) of (26).

Since formula (22) has degree of precision 1 (odd) over o, extending it to a
square would not improve the degree of precision, which means the same error bound
as in Lemma 2.2 is true for a parallelogram formed by two symmetric triangles.

We want to apply the above results to the individual subintegrals in

Kg(P) / 7 EO;iP’; t)|2p(mk(s ;1))

-|(Dsmy x Dymy,) (s,t)| do (28)
with the role of g played by p(mg(s,t)) [(Dsmg x Dymy) (s,t)|, and the role of ®
played by %’“2. For the derivatives of this last function, we have

| Py — (s, )]

Theorem 2.4. Let i be an integer and S be a smooth C*t1 surface. Then

i cosfp c
‘DQ<P—QI2>‘SIP—QIZ’“’ P#e #9)

with ¢ a generic constant independent of P and Q.

For details of the proof, see Micula [7, pg.76].

For the error at the collocation node points, we have the following.

Theorem 2.5. Assume the hypotheses of Theorem 2.1, with each F; € C?.
Assume p € C?. Assume the triangulation T, of S satisfies (25) and is symmetric.
For those integrals in (28) for which P; € Ay, assume that all such integrals are
evaluated with an error of O(h?). Then

max |p(P;) — pu(P)| < ch?logh (30)

1<i<n
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Proof. We will bound
max |[K(I — P,)u(v;))]

1<i<n
For a given node point v;, denote A* the triangle containing it and denote:
7, =T, —{A"}

By our assumption, the error in evaluating the integral of (28) over A* will be O(h?).

Partition 7.* into parallelograms to the maximum extent possible. Denote by
T,V the set of all triangles making up such parallelograms and let 7,¥) contain the
remaining triangles. Then

T =TO LT,

It is easy to show that the number of triangles in 7Y s O(n) = O(h™2), and the
number of triangles in 7,2 is O(y/n) = O(h™1).

It can be shown that all but a finite number of the triangles in ’];L(g), bounded
independent of n, will be at a minimum distance from v;. That means that the

triangles in ’Tn(z) are “far enough” from v;, so that the function G(v;, @) is uniformly
0

bounded for ) being in a triangle in 7, (where we denote by G(P, Q) = |]§057QP|2)'

First, consider the contribution to the error coming from the triangles in

7%, By Lemma 2.2. the error over each such triangle is O (h?||D?g||), since the

area of each triangle is O(h?) and using our earlier observation. Having O(h~!) such

)

triangles in T2 the total error coming from triangles in 72 is 0 (R*]|D?glloc)-

Next, consider the contribution to the error coming from triangles in Tn(l).
By Lemma 2.2., the error will be of size O(h?) multiplied times the integral over each
such parallelogram of the maximum of the first derivatives of G(v;, Q) with respect
to @. Combining these we will have a bound

ch? / (1G] + |DG)) dS (31)
S—A*
By Theorem 2.4., the quantity in (31) is bounded by

1 1
o [ (|P—Q|+|P—cz|2)ds‘°2 32)

S—A*

Using a local representation of the surface and then using polar coordinates,
the expression in (32) is of order

ch® (h+logh)
Thus, the error arising from the triangles in 7Y s O(h?log h). Combining the error
arising from the integrals over A*, ’];L(l), and Tn(Q), we have (30). O
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3. Numerical Examples
As a smooth surface consider the ellipsoid
7 2 Y\ 2 N
hd L4 ) =1 33
(a) + (b) + (c) (33)

with (a,b,¢) = (1,1,1) (the surface E1), and (a,b,c) = (2,3,5) (the surface E2).
We solve the equation (1) with the function f(P) so chosen that the true solution is

1
U= —— (34)
Va2 +y? + 22
In Tables 1 and 2 we give
[u(P) = un(P)] (35)

a b ¢
where P = P;; = 7; (\/g, 3
7o = 2, and 73 = 10 (points situated further and further away from the boundary
of the ellipsoid). The results are consistent with a convergence rate of O(h?logh)
predicted by Theorem 2.5. which illustrates the superconvergence.
As a simple piecewise smooth surface, we use again the unit cube

) € D.(E;) (the exterior of E;), where 1 = 1.1,

S =10,1] x [0,1] x [0,1] (36)
P =P, P =P P =P
n \ |u(P) — un(P)| \ Ratio | |u(P) — u,(P)] \ Ratio | |u(P) — u,(P)] \ Ratio
4 8.52 E-1 5.05 E-1 1.02 E-1
16 9.29 E-2 9.16 6.05 E-2 8.35 1.20 E-2 8.53
64 1.10 E-2 8.44 8.32 E-3 7.27 1.63 E-3 7.36
256 2.67 E-3 4.12 1.88 E-3 4.40 3.71 E-4 4.39

TABLE 1. Errors in solving the Neumann Problem on E'1

n_ [ [u(P) — un(P)| [ Ratio | [u(P) — u,(P)| | Ratio | [u(P) — u,(P)| | Ratio
4 2.87 E-1 1.56 E-1 2.70 E-2

16 5.94 E-2 4.84 291 E-2 5.36 5.09 E-3 5.30
64 1.24 E-2 4.77 5.85 E-3 4.98 9.99 E-4 5.10
256 3.02 E-3 4.12 1.29 E-3 4.53 2.07 E4 4.82

TABLE 2. Errors in solving the Neumann Problem on E2

The function f is chosen so that the true solution is
1
u= (37)
V(= 0.5)2+ (y — 0.5)2 + (z — 0.5)2
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P= P P=P, P =P
n_ [ [u(P) — un(P)| [ Ratio | [u(P) — u,(P)| | Ratio | [u(P) — u,(P)| | Ratio
12 8.98 B-1 2.92 B-1 3.62 B-2
48 411 B-1 2.17 9.18 E-2 3.18 3.01 B-3 12.01
102 1.96 B-1 2.02 3.61 B-2 2.54 3.61 B4 8.33
768 | 9.89 B2 1.08 1.68 B2 2.14 LIS E4 3.05

TABLE 3. Errors in solving the Neumann Problem on the unit cube

In Table 3 we give the results for |u(P) — u,(P)| for P = P, = (7,7, 75) € D(S),
i = 1,2,3. The ratios approach 2 as n increases, which is consistent with a rate
of convergence of O(h) as predicted by Theorem 2.1. (with » = 0). As shown in
the table, the further away from the boundary of S the point P is, the better the
approximation.

We conclude by noting that the ideas used in this paper to study the nu-
merical solution of the exterior Neumann problem (1) apply very well to studying
the numerical solutions of the interior Neumann problem and the (interior or exte-
rior) Dirichlet problem as well. For the interior Neumann problem (analogous to (1),
only with D instead of D), an auxiliary condition on f(P) is needed for solvability

(namely, / f(Q) dS = 0). Also, this problem does not have a unique solution in the

sense that t€V0 solutions differ by a constant, and the integral equation corresponding
to (8) is no longer uniquely solvable.

The equation coming from the Dirichlet problem is similar, but the interest
in solving it using collocation methods with only interior collocation points is not so
great in this case, since the kernel does not involve the normal np, but the normal

IIQ .
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CARISTI TYPE OPERATORS AND APPLICATIONS

ADRIAN PETRUSEL

Dedicated to Professor Gheorghe Micula at his 60" anniversary

1. Introduction

Caristi’s fixed point theorem states that each operator f from a complete
metric space (X, d) into itself satisfying the condition:
there exists a proper lower semicontinuous function ¢ : X — R4 U {+oo}
such that:
d(z, f(z)) + o(f(z)) < p(z), for each z € X (1.1)
has at least a fixed point z* € X, i. e. a* = f(z*). (see Caristi [4]).
For the multi-valued case, there exist several results involving multi-valued
Caristi type conditions. For example, if F' is a multi-valued operator from a com-
plete metric space (X, d) into itself and if there exists a proper, lower semicontinuous
function ¢ : X — Ry U {400} such that

for each x € X, there is y € F(z) so that d(x,y) + ¢(y) < ¢(z), (1.2)

then the multi-valued map F has at least a fixed point z* € X, i. e. x* € F(x*). (see
Mizoguchi-Takahashi [11]).
Moreover, if F' satisfies the stronger condition:

for each z € X and each y € F(x) we have d(z,y) + ¢(y) < ¢(z), (1.3)

then the multi-valued map F' has at least a strict fixed point z* € X, i. e. {a*} =
F(z*). (see Maschler-Peleg [10]).

Another result of this type was proved by L. van Hot, as follows.

If F is a multi-valued operator with nonempty closed values and ¢ : X —
R4 U {+oo} is a lower semi-continuous function such that the following condition
holds:

for each x € X, inf { d(z,y) + ¢(y) : y € F(z) } < ¢(x), (1.4)

then F' has at least a fixed point. (see van Hot [6])

There are several extensions and generalizations of these important principles
of nonlinear analysis (see the references list and also the bibliography therein)

The purpose of this paper is to present several new results and open problems
for single-valued and multi-valued Caristi type operators between metric spaces. Also,

Received by the editors: 17.02.2003.
2000 Mathematics Subject Classification. 47TH10, 54H25.
Key words and phrases. fixed point, w-distance, multifunction.
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the case of metric spaces endowed with a weakly distance in the sense of Kada-Suzuki-
Takahashi is considered.

2. Preliminaries
Throughout this paper (X,d) is a complete metric space, f : X — X is a
single-valued operator and F': X — X denotes a multi-valued operator.

Definition 2.1. A single-valued operator f : X — X is said to be:
a) Caristi type operator if there exists a lower semicontinuous function ¢ :
X — Ry U {400} such that

d(z, f(z)) +o(f(x)) < @(x), for each x € .
b) Kannan type operator if there exists a € [0, %[ such that

d(f (), f(y)) < ald(z, f(x)) +d(y, f(y))], for each x,y € X.

¢) Ciric-Reich-Rus type operator if there exist a,b,c € Ry, witha+b+c <1
such that

d(f(x), f(y)) < ad(z,y) + bd(z, f(x)) + cd(y, f(y)), for each z,y € X.

If b=c =0, then fis called an a-contraction.
Definition 2.2. If f : X — X is a single-valued operator, then z* € X is called a
fized point of f if x* = f(a*). We will denote by Fixf the fixed point set of f.
If (X, d) is a metric space, then P(X) will denote the space of all subsets of
X. Also, we denote by P(X) the space of all nonempty subsets of X and by P,(X)
the set of all nonempty subsets of X having the property “p”, where “p” could be:
cl = closed, b = bounded, cp = compact, cv = convex (for normed spaces X), etc.
We consider the following (generalized) functionals:
D:P(X)xP(X)—Ry, D(A,B)=1inf { d(a,b) |a€ A, be B}
H:P(X)x P(X)— Ry U{+o0}, H(A, B) =max { sup D(a, B), supD(b, A) }.
acA beB

H is called the Pompeiu-Hausdorff generalized functional and it is well-known
that if (X, d) is a complete metric space, then (P, (X), H) is also a complete metric
space.

Definition 2.3. Let (X, d) be a metric space. Then a multi-valued operator F : X —
P(X) is called:

a) (M-T)- Caristi type multifunction if there exists a proper lower semicon-
tinuous function ¢ : X — Ry U {400} such that

for each x € X, there is y € F(x) so that d(z,y) + v(y) < p(z)

(see Mizoguchi-Takahashi [11])
b) (M-P)- Caristi type multifunction if there exists a proper lower semicon-
tinuous function ¢ : X — Ry U {400} such that

for each x € X and each y € F(x) we have d(x,y) + ¢(y) < p(z).
(see Maschler-Peleg [10])
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¢) (vH)- Caristi type multifunction if F has closed values and there exists a
proper lower semicontinuous function ¢ : X — Ry U {+oo} such that

for each a € X, inf { d(w,y)+¢y) : y€ F(x) } < o(a)

(see van Hot [6])
d) Kannan type multifunction if there exists a € [0, %[ such that

H(F(z),F(y)) < a[D(x,F(x)) + D(y, F(y))], for each z,y € X.

e) Reich type multifunction if there exist a,b,c € Ry, with a+b+c <1 such
that

H(F(z),F(y)) < ad(x,y) + bD(x, F(x)) + cD(y, F(y)), for each z,y € X.

If b=1c=0, then F is called a multi-valued a-contraction.
Remark 2.1. It is quite obviously that if F satisfies a (M-P)- Caristi type condition
then F is a (M-T)- Caristi type multifunction and any (M-T)- Caristi type multi-
function satisfies a (vH)- Caristi type condition.
Definition 2.4. Let (X,d) be a metric space and F : X — P(X) be a multi-valued
map. Then an element ©* € X is called a fixed point of F if x* € F(x*) and it is
called a strict fized point of F if {x*} = F(z*). We denote by Fix(F) the fized points
set of F' and by SFix(F) the strict fived points set of F'.
In 1996, Kada, Suzuki and Takahashi introduced the concept of w-distance
on a metric space as follows.
Definition 2.5. Let (X,d) be a metric space. Then a function p: X x X — Ry is
called a w-distance on X if the following are satisfied:
(1) p(x, 2) < p(z,y) +p(y, 2), for any x,y,z € X
(2) for any z € X, p(x,-) : X — Ry is lower semicontinuous
(3) for any € > 0, there exists & > 0 such that p(z,z) < § and p(z,y) < o
imply d(z,y) < e.
Some examples of w-distances are:

Example 2.1. Let X be a metric space with metric d. Then p = d is a w-distance
on X.

Example 2.2. Let X be a normed space with norm || - ||. Then the function p :
X x X — Ry defined by p(z,y) = ||z|| + ||lyll, for every z,y € X is a w-distance on
X.

Example 2.3. Let X be a metric space with metric d and let T be a continuous
mapping from X into itself. Then a function p: X x X — Ry defined by

p(z,y) = max(d(Tx,y),d(Tx,Ty)), for every x,y € X

is a w-distance on X.

Example 2.4. Let X = R with the usual metric and f : R — R4 be a continuous
function such that

T+r
inﬁ(/ fw)du >0, for each r > 0.
xTE T
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Then a function p: X x X — R, defined by

Y
p(z,y) = I/ f(u)dul, for every z,y € X
x

is a w-distance on X.

For other examples and related results, see Kada, Suzuki and Takahashi [7].
Some important properties of the w-distance are contained in:

Lemma 2.1. Let (X,d) be a metric space and p be a w-distance on X. Let
(Tn)neN, (Yn)nen be sequences in X, let (cn)nen, (Bn)nen be sequences in Ry con-
verging to 0 and let y,z € X. Then the following hold:

(1) if p(Tny Tm) <, for any n,m € N with m > n, then (x,,) is a Cauchy
sequence.

(i1) if p(y, xn) < ap, for any n € N, then (x,) is a Cauchy sequence.

(i5) if p(Tn, yn) < @ and p(xy, 2) < By, for anyn € N then (y,) converges
to z.

3. Single-valued Caristi type operators

If f: X — X is an a-contraction, then it is well-known (see for exam-
ple Dugundji-Granas [5]) that f is a Caristi type operator with a function ¢(x) =
ﬁd(x, f(z)). Also, Caristi type mappings include Reich type operators and in par-
ticular Kannan operators. Indeed, if f satisfies a Reich type condition with constants
a,b,c, then f is a Caristi type operator with a function ¢(z) = —=5—d(z, f(z)).

Moreover, if f : X — X satisfies the following condition (see I. A. Rus (1972),
14)):

there is a € [0, 1] such that d(f(z), f*(x)) < ad(z, f(z)), for each x € X

then f is a Caristi operator with a function ¢(z) = -d(z, f(z)).

Hence, the class of single-valued Caristi type operators is very large, including
at least the above mentioned types of contractive mappings.

Some characterizations of metric completeness have been discussed by several
authors such as Weston, Kirk, Suzuki, Suzuki and Takahashi, Shioji, Suzuki and
Takahashi, etc. For example, Kirk [8] proved that a metric space is complete if it
has the fixed point property for Caristi mappings. Moreover, Shioji, Suzuki and
Takahashi proved in [15] that a metric space is complete if and only if it has the
fixed point property for Kannan mappings. On the other hand, it is well-known
that the fixed point property for a-contraction mappings does not characterize metric
completeness, see for example Suzuki-Takahashi [16]. Thus, Kannan mappings and
Caristi mappings characterize metric completeness, while contraction mappings do
not. Regarding to the problem of characterizations of metric completeness by means
of contraction mappings, Suzuki and Takahashi and independently M. C. Anisiu and
V. Anisiu showed (see [16] respectively [1]) that a convex subset Y of a normed space
is complete if and only if every contraction f:Y — Y has a fixed point in Y.

The following generalization of Caristi’s theorem is proved in Kada-Suzuki-
Takahashi [7]:
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Theorem 3.1. Let (X,d) be a complete metric space, let p : X x X — Ry be a
proper lower semicontinuous function and let f : X — X a mapping. Assume that
there exists a w-distance p on X such that

p(@, f(2)) + ¢(f(2)) < p(x), for each x € X.
Then there exists x* € X such that z* = f(2*) and p(z*,z*) = 0.

Open problem. The following result (see Zhong, Zhu and Zhao [18]) is a
generalization of Caristi’s fixed point principle:
Theorem 3.2. If (X,d) is a complete metric space, zg € X, ¢ : X — Ry U {+o0}
is proper lower semicontinuous and h : Ry — Ry is a continuous function such that
foo L) = 00, then each single-valued operator [ from X to itself satisfying the

0 1+h(s
d(z, f(x))

condition:
hxe X, ———————
for each x 5 h{d(zo, 7))

o(f(x)) < o(x), (3.5)

has at least a fized point.

It is of interest to see if such a result, in terms of w-distances, is true.

4. Multi-valued Caristi type operators

It was proved by L. van Hot that any multi-valued a-contraction F' on a metric
space X is a (vH)-Caristi type multi-function with a function ¢(z) = - D(z, F()).
Moreover, if is a multi-valued a-contraction with nonempty and compact values then F’
satisfies a (M-T)- Caristi type condition with a same function ¢(z) = == D(z, F()).

Let us remark now, that any Reich type multi-function (and hence in particu-
lar any Kannan multi-function) is a (vH)- Caristi type multi-function with a function
® given by ¢(x) = ﬁD(aj, F(x)).
Definition 4.6. If (X,d) is a metric space, then a multi-valued operator F : X —
P(X) is said to be a Reich type graphic contraction if there exist a,b,c € Ry, with
a+b+c <1 such that

H(F(x), F(y)) < ad(z,y) +bD(x, F(x)) + cD(y, F(y)),
for each x € X and each y € F(x).

A connection between multi-valued Reich type graphic contractions and
multi-valued Caristi type operators is given in:

Lemma 4.2. Let (X,d) be a metric space and let F : X — P(X) be a Reich type
graphic contraction. Then F is a (vH)- Caristi type multi-function.

Proof. Let ¢(z) = :—-=¢—D(xz, f(z)). Then, because for each z € X and
each y € F(z) we have D(y, F(y)) § H(F(z),F(y)) < ad(z,y) + bD(z, F(zx)) +
cD(y, F(y)), we obtain D(y, F(y)) < 1= C(ad(:v y) +bD(z, F(x )))

Hence for z € X and y € F(z) we get d(z,y) + ¢(y) < d(z,y) +
—2—(ad(z,y) + bD(z,F(z))) and so inf{d(z,y) + ¢@¥)|y € F(z)} <
in {55 d@,y)ly € F(a)} + 125Dz, F(z)) = ¢(2).

a (vH)- Caristi type multi-function and the proof is complete. B

In conclusion, F' is
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For the case of complete metric spaces endowed with a w-distance the follow-
ing generalization of the Covitz-Nadler fixed point principle for multi-functions was
proved by Suzuki and Takahashi in [16]. We need, first, a definition.

Definition 4.7. Let (X, d) be a metric space. A multi-valued mapping F': X — P(X)
is called p-contractive if there exist a w-distance p on X and a real number a € [0, 1]
such that for any x1,x2 € X and each y1 € F(x1) there exists y2 € F(x3) so that
p(y1,y2) < ap(z1, x2)

Theorem 4.3. Let (X,d) be a complete metric space and ¢ : X — Ry U {+o0}
be a proper lower semicontinuous function. Let F : X — P, (X) be a p-contractive
multi-function. Then there exists x* € X a fized point for F' and p(z*,z*) = 0.

Some extensions of the previous result are:

Theorem 4.4. Let (X,d) be a complete metric space and F : X — P, (X) be a closed
multi-valued operator such that the following assumption holds:

there exist a w-distance p on X and a real number a € [0, 1] so that for any
x € X and any y1 € F(x) there is yo € F(y1) such that p(y1,y2) < ap(z,y1).

Then there exists x* € X a fized point for F' and p(z*,z*) = 0.

Proof. Let uy € X and u; € F(ug). Then there exists us € F(up) such
that p(uq,us) < ap(ug,ur). Then, u; € X and us € F(u1) we obtain that there
is uz € F(ug) with p(uz,u3) < ap(uy,us) < a?p(ug,u;). Thus we can construct a
sequence (U )nen from X satisfying:

i) upt1 € F(uy), for each n € N.
il) p(un, tnt1) < a™p(ug,u1), for each n € N.

Hence, for any n,m € N with m > n we have: p(un,tm) < p(Un,Unt1) +
o DU 1, U ) < @"plug, ur) + @™ p(ug, ur) + .+ @™ p(ug, ur) < {op(u, ur).
By Lemma 2.1 (up)nen is a Cauchy sequence. Hence (uy,)n,en converges to a point
u* € X. Since F is closed we get that u* € F(u*).

Let us consider now a fixed n € N. Since (u,)men converges to a u* € X
and p(u,,-) is lower semicontinuous we have

n
— ap(u07u1)'

Plun, u*) < liminf p(un, ) < 5

m—0o0

For u* € F(u*), there exists w; € F(u*) such that p(u*,wi) < ap(u*,u*). By a
similar approach, we can construct a sequence (wy,)nen in X such that wy, 41 € F(wy,)
and p(u*, wp41) < ap(u*, wy,), for each n € N. So, as before we obtain

p(u*,wy) < ap(u*,wp—1) < ... < a"p(u*,u”).

By Lemma 2.1, (w,,) is a Cauchy sequence and it converges to a point z* € X. Since
p(u*,-) is lower semicontinuous we have

p(u*, &) < liminf p(u*, w,) < 0

and hence p(u*,z*) = 0. Then, for any n € N we have

a

P(tn, %) < p(tn, u*) + plu*, z*) <
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Using again Lemma 2.1 we obtain v* = z* and hence p(z*, z*) = 0. The proof is now
complete. W

Theorem 4.5. Let (X,d) be a complete metric space and ¢ : X — Ry U {+o0} be a
proper lower semicontinuous function. Let F': X — P, (X) be a closed multi-valued
operator having the following property:

there exists a w-distance p on X so that for each x € X there isy € F(x) we
have p(z,y) + ¢(y) < ().

Then FixF # (.
Moreover, if F' satisfies the stronger condition:

there exists a w-distance p on X so that for each x € X and for eachy € F(x)
we have p(x,y) + o (y) < o(a),

then there exists x* € X a fized point for T and p(z*,x*) = 0.

Proof. From the hypothesis it follows that if p is a w-distance on (X, d),
there exists a single-valued operator f : X — X such that f is a selection for F' and
satisfies the condition

p(z, f(z)) + (f(z)) < p(z), for each z € X.

The first conclusion follows now from Theorem 3.1. For the second conclusion of the
theorem, we observe that for z* € F(z*) we have p(a*, z*) +¢(2*) < ¢(z*) and hence
p(x*,z*) = 0. The proof is now complete. B

Following an idea from Kirk, Srivassan and Veeramani [9] we also have the
following Caristi type theorem:

Theorem 4.6. Let (X,d) be a complete metric space and F : X — P(X) be a
multi-function. Let us suppose that there exist Ay, As, ..., A, closed subsets of X and
wi + A = R, fori € {1,2,....,p} lower semicontinuous mappings, such that the
following assumptions hold:

i) F(A;) C Aiqq, fori e {1,2,...,p}, where Apy1 = A;.

it) for each x € A; and each y € F(zx) we have

d(z,y) + ir1(y) < @i(x), forie{1,2,...,p}.
Then FizF # (.

Proof. Let zg € A;. Then for 1 € F(zp) C Ay we have d(zp,z1) <
©1(xg) — @a(x1). Then for z1 € Az and x5 € F(x1) C Az we have that d(z1,22) <
pa(x1) — w3(x2). So, we can construct a sequence (z,)nen, having the following
properties:

i) xpy1 € F(xy,), for n € N.
ii) d(zn, Tnt1) < Pnt1(@n) = Pnt2(Tnt1), forn € N

Let us observe that the sequence (@p41(xk))ren converges to an element
a € R. Then for n,m € N, with n > m we get d(xn,zm) < d(@n, Tpt1) + ... +
A(Tm—1,Tm) < Ont1(Tn) — @m+1(m). Therefore (z,)nen is a Cauchy sequence that

P p
converges to a point x € (] A;. So A:= [\ A; # 0. Hence F : A — P(A). Moreover
i=1 =1

1= (2

we can write:
forz € AC Ay and y € F(x) d(z,y) < ¢1(x) — pa2(y)
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forz € AC As and y € F(x) d(z,y) < ¢a(x) — p3(y)

forze AC Ay and y € F(z) d(z,y) < vp(z) — v1(y)
p

and therefore pd(z,y) < > (pi(x) — ¢i(y)). If we define ¢ : A — R by

i=1

p
o(z) = % > @i(x), then ¢ is lower semicontinuous and the following assertion holds:
i=1

=3
for each = € A there exists y € F(z) such that d(z,y) < o(x) — ¢(y).
Using Mizoguchi-Takahashi’s theorem (see [11]) we get the conclusion. W

Remark. If in the previous theorem F is a single-valued operator then

Theorem 4.6 is Theorem 3.1 from Kirk, Srivassan and Veeramani [9].

Open problem. For other Caristi type conditions, results as the previous

one, involving cyclical type conditions, can be established?
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ON THE CONVERGENCE OF THE SOLUTION OF THE
QUASI-STATIC CONTACT PROBLEMS WITH FRICTION USING
THE UZAWA TYPE ALGORITHM

NICOLAE POP

Dedicated to Professor Gheorghe Micula at his 60" anniversary

Abstract. The aim of the paper is to prove the convergence of a Uzawa
type algorithm for a dual mixed variational formulation of a quasi-static
contact problem with friction. This problem is considered as a saddle point
problem which is approximated with the mixed finite element, where the
stress, displacement and tangential displacement on the contact boundary
will be simultaneously computed.

1. Introduction

The quasi-static model of the contact problems with friction, without the
inertia effects, was proposed by [14] and consists of the formulation obtained through
the approximation with finite differences of the variational inequality. The proof of
the existence and uniqueness is based on the hypothesis that the displacements satisfy
some conditions of regularity and the friction coefficient is small enough. The static
contact problem with friction cannot describe the evolutive state of the contact con-
ditions. For of this reason, the quasi-static formulation, of the contact problem with
friction is preferred, which contains a dynamic formulation of the contact conditions
and the inertial term is no longer used. Through the temporal discretization of the
quasi-static contact problem, the so called incremental problem is obtained, equiva-
lent with a sequence of static contact problems. Therefore, the quasi-static problem is
solved step by step, at each time small deformations and displacements are calculated
and are added at those calculated previously, as a result of a few small modifications
of the applied forces, of the contact zone and of the contact conditions. Although, at
each increment the dependence of the load-way is neglected, this hypothesis takes into
account the way the applied forces change (modify themselves). From a mathematical
point view, the problem obtained at each step is similar with a static problem.

This dual mixed variational formulation problem is descretized by the mixed
finite element method and an Uzawa type algorithm is proposed. The iterative for-
mulation of this algorithm is deduced and its convergence is proved.

Received by the editors: 28.05.2003.
Key words and phrases. unilateral quasi-static contact problem, dual mixed formulation, incremental
scheme, Lagrange multipliers, mortar finite elements, mixed finite element, saddle point problem, Coulomb law.
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The existence of solutions for the discrete problem by the mixed element
method was obtained by Haslinger [7]. The contact problem has been recently studied
by Andersen [11] and Rocca and Cocou [6] who proved that there exists a solution
if the friction coefficient is small enough, and smooth and the contact functional is
regular.

In this article is assumed that normal component of the stress vector and the
contact zone is known.

2. Classical and variational formulation

Let © ¢ R4, d = 2 or 3, the polygonal domain occupied by a linear elastic
body, and its boundary is denoted by I'. Let I';,I's and T'. be three open disjoint
parts of I' such that I' = T; UTo UT,, I'; NT. = @ and mes (I';) > 0. We assume
for the simplicity that I'; is a segment for d = 2 and a polygon for d = 3. We denote

1
by u = (uq, ..., uq) the displacement field, € = (g;;(u)) = §(u” + uj,,»)> the strain
tensor and o = (0;;(u)) = (a;jrer(u)) the stress tensor with the usual summation
convention, where 4,5, k,l = 1,...,d. For the normal and tangential components of

the displacement vector and stress vector, we use the following notation: uy = u;-n;,
Up =U—UN -, ON = 0;;U;n,;, (07); = 0;;n; —0 N -n;, where n = (n;) is the outward
unit normal vector to 9.

Lets us denote by f and h the density of body forces and traction forces,
respectively. We assume that a;; € L>(R), 1 < 4,7, k,1 < d, with usual condition of
symmetry and elasticity, that is

Gijkl = Qjikl = Griij, 1 <1,7,k,1<d
2 . .
Ime >0, VE=(&;) €RY, & =&, 1<, §j < d, agjm &y & > molél .
In this conditions, the fourth-order tensor @ = (a;;z) is invertible a.e. on Q
and we denote its inverse b = (b;j1), and €;5(u)) = (bijmom(w)), 4,5,k =1,...,d.
The classical contact problem with dry friction in elasticity is which the nor-
mal stress on(u) and T'. is assumed known, is follows: Find w = u(z,t) such that
u(0,-) =u’(-) in Q and all ¢ € [0, 7],
—dive(u) = f, in Q (2.1)
0‘2‘]‘(’11,) = Q4jkl -akl(u), in (22)
u=0 on Iy (2.3)
oc-n=h only (2.4)
uy <0, on(u) <0, uyon(u) =0 on I, (2.5)
prlon @) =t, t>0
|0‘T| <t=ur=0; |0'T| =t=3X>0, st.4p =—-Aoaronl, (26)
where u° is denoted the initial displacement of the body.

Condition (2.6) defines a form of Coulomb’s law of friction for elastostatic
problems: pp is the coefficient of friction pup € L (L), pr > po a.e. on L.
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The dual mixed variational formulation of the (2.1) - (2.6) in which stress,
displacement and tangential displacement on contact zone are considerate unknown,
it is shown the saddle-point problem with the form:

Find (o,u,A) € S; x V x A for all t € [0, T, such that

L(o,v,pn) < L(o,u,A) < L(T,u,\) V (T,0,) € So x V x A, (2.7)

where u € W12(0,T;V), 0 € WH2(0,T;S), f € WH2(0,T; [L2(2)]%),
h € WH2(0,T; [L*(I")]) with supp(h(t)) C T for all t € [0, 7).

L(t,v,p) = Jo(1) — (divr,0)— <, p >, (2.8)

Jolr) = § a*(r,7) + (f,dive +) (2.9)
t=yprplon()|, and p=|ur|/onT, (2.10)

So = {T|T¢j,7’ij7j € L*(Q), 7 = Tji, T-n=0ae. on Fg} (2.11)
S = {T‘TijvTij,j € L*(Q), Tij = Tji, T-N=1a.e. on Fg} (2.12)

S = {T|Tij S L2(Q), Tij = Tji, Tij,j € LZ(Q)}

endowed with inner product

(0,7)s = /QUz‘j Tij d. (2.13)
Norm | - ||s is then
Irlls = (r.7)¢? (2.14)
and a*(o,7) = / bijri o d . (2.15)
Q

Fg can be regarded as part of I'y where h = 0,

A={peHy*(T)|p>0onTh} (2.16)
V={veH(Q)v/T; =0} (2.17)
Hob*(Te) = {w € HY(D)|p™ 2 € LA(T.)} . (2.18)

The norm of H&éQ (T'c) is defined by

B 1/2
oollallajer. = { Il jor, + 1472l e} (2.19)
where d denotes the distance between the point on I', and the end point of T'. see [4].
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3. The time discretisation and the mixed finite element approximation of
the saddle point problem

Let Q C R? be a bounded and (7T},), a triangulation of Q. We assume
that each triangulation is compatible with the partition of I'. i.e. each point where

the boundary condition changes is a node of a set );, where Q = Uz, Q, with
QU =0 forall k.l € Jy, k #£1.

The finite element approximation to the saddle-point problem (2.7) is as
follow:

Find (o4, un,An) € SP x Vi, x Ay, for all ¢t € [0,T], such that

L(oh, vh, 1) < L(Gh,un, An) < L(Th,un, M), ¥ (Th,va,pn) € S§ x Vi, x A, (3.1)

where S = So NSy, SP = Sy, Ay, = M, N A and Sy, Vi, M}, are subspaces of finite
elements of S,V and HSO/Q (T'.), respectively. Let S), be RT;, Raviart-Thomas space,
V}, the space of the piecewise constant and M), piecewise continuous linear subspace
of H(%z(I‘C), is called the mortar space [10], as well.

We assume that the initial displacement field w satisfies the compatibility
conditions, see ([8]).

The discrete Babuska-Brezzi condition should be satisfied for the dual mixed
finite element method. It means to find an interpolation operator 7, from S to Q",
such that:

b(T — mpT,vp, Ap) =0 (3.2)
[mnrlls < clTlls, VT ES, (3.3)

that means, for all 7,7 € S), we have

/ diV(T — 7ThT)’UthU +/ (TN — WhTN)/,l,hdS =0, (v vy € Vh,[l,h € Ah) (34)
Q

re
Let
/ diV(T — 7Th7')’l)hd$ =0, (V vy € Vh) (35)
Q
/ (TN — (WhTh)N;l,hdS =0, Vp,h S Ah. (36)
e

Because o y(u) on T, is regarded as given, applying Green’s formula to equa-
tion (3.5) in the finite element discrete form, is clear that the elements of subspace
Sp, satisfies (3.2) and (3.3) and we finally obtain further

ITnnllor. < llTrlloe < llTnlls,  (V7h € Sh). (3.7)

The discretization of the saddle-point of the problem (3.1) by introduce a
partition (o, t1,. .., tx) of time interval [0, 7] and consider on incremental formulation
obtained by using the backward finite difference approximation of the time derivative
of u.

If we used uf = up(x,ty), Auf = uf™h —ul, Ath = thHl gk gy (1R =
Auf /AL, fF = fn(kAL), b = h (KAL), of = op(uf), \F = |uk, |, for k=0,1...,N
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here At = T
where At = —.

In this case, we find (oF,uf,A¥) € S x Vj, x A, such that
L(ok, vy, k) < Lioh, ui, Ay) < L(Th ui, ML), ¥ (Th,vh, ) € S % Vi % Ap, (3.8)
k=0,1...,N.
In this mode the quasi-static problem is approximated by a sequence of in-
cremental problems (3.8).
Although, every problem (3.2) is a static one, it requires appropriate updating
of the displacements and the loads after each increment.

The existence of the solution is guaranteed by the discrete Babuska-Brezzi condition
should by satisfied for dual mixed element method, see ([4] and [14]).

4. Convergence analysis of the Uzawa algorithm
On the convergence (see [11]) with the finite element discrete problem (3.1)
is following:
Proposition 4.1. If (oF,uf ,AF) is the saddle-point of the problem (3.8), then
(7’) JO(U]ﬁ,Uﬁ) - (divaz,uﬁ)— < UF |0J]€V| ) ’\ﬁ >Fu§
< Jo(ry,up) — (divry up)— < pr |t A} >r., (V75 € S3),
(i1) < prlok|, uf —AXf >, +(divel + ¥, vf —uf) <0,
(V[I,Z € Ay, ’UZ eWVi)
where A} = vk, |, pp = [uk,| on T, k=0,1,...,N.
The proof can be deduced directly from the two inequalities showed at (3.8).
Proposition 4.2. The variational problem

(divey + fFvf —uf)+ < pp ok |, uf —Af >r.<0 (Vi € Ap,vf €V)  (4.1)

is equivalent to

divol + f£ =0, Ak = Py(pst +Ab) (4.2)
where Py is the projection operator from L*(T.) to Aj is the convex subset of
HY(T.),p>0, sf = pplok|,k=0,1,...,N.

Proof. The inequation (4.1) is equivalent to
(divel + f5 uf —vf) +sEAF — b >p >0 (Vuf e Ay, vl € V). (4.3)

Multiplying the inequation (4.3) by p and adding (uf — v¥,uf) to the two sides of
(4.3), we have

(uh, — i, p(divel, + F°) +up)+ < A — piy, psy + A} >p.>
> (uf —vj,up)+ <X —pp, AL >r, - (44)
But P, is a projector operator,
(uf; —vi, p(divey, + £1) +up) + (X} — i, Pa(psy +A5))or, >

k E ok k E yk
> (up, — vy, up)+ < Ap — Wy Ap >,
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Hence
(uf, — vy, p(divay, + f1)) + (A} — ut, Pa(psy; +A%) — Ao, > 0. (4.5)

Because V}, and Ay, are convex sets, we can put (0 < o < 1):

v = (1-a)uf +alp(diver + fF) +uf) (46)
pE = (1— )M+ aPy(psh +Ab) ' '

Substituting (4.6) in (4.5) yields
a(—p(divey + f1), p(div ey + f1)) +a(X; = Pa(psy, + A7), Palpsy +A35) = Ai)or, >0,
that is equivalent with
allp(divey; + fi)ll5 o + allAl = Palpsi + Ap)llgr, <0(0<a<1, p>0),
so we obtain
divef +ff =0 and A = Pa(psi +AF), p>0, k=0,1,...,N.

From this results we can define the following Uzawa algorithm type:
a) Given uh’C € Vh,/\”’c € Ay, we can define UZk S Sh such that

Jo(o7®) — (dive® ulk)— < siF ARk

< Jo('rh ) — (leTh Uy )+ <t )\Zk >r,, V'r’,:k IS SQ; (4.7)

b) Find 'u,g”“)k and /\§L"+1)k = ’v%jl)k’ by using the following iterative
method:

up " = upk 4, (divept + £4) (4.8)

ATHOE = Pa(p s+ A0F), (4.9)

when p,, > 0 is chosen properly, £k =0,1,..., N. O

We define the following bounded linear operator: g, : S, — V x L?(T'..) by

gr(w,p) = (divr,v)+ <s,p>r., s=prlon®)|, p=vr|.
Proposition 4.3. The operator g, : S, — V x L?(T,) is Lipschitz continuous, i.e.
there exists a constant ¢ > 0, such that
lgr(T1) = gr(T2)llvxr2r. S cllti = Talls, V71,72 € S,
where || - |y xr2(r,) denotes the norm of product space V x L*(T.).
Proof is obtained from definition of g, and from (3.7).

Theorem 4.4. There exists the constant ag and oy, with 0 < ag < pp, < ag, such

that, the Uzawa type algorithm a)-b), is convergent in sense that of* — a¥ strongly
in S.
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Proof. We denote 77% = u® —uk rpk — Xnk_ Xk and from (4.7)-(4.9) we can deduce:
I g+ s o, = [t = wdfg g+ 1A = AR
= [Jup® + pu(divap® + £%) —upt — po(divept + f4)[|2 o+
+ || Pa(pnsi® + Xi¥) — Pa(pnsi® +A"’“HOF <
< [l + pudiv @7 —oF)lg g + [lon(sh* = s+ NFF = XD g, =

_Hr1k|‘09+2pn( nk div(et —af)) +and1v (o7F — o) Hosz

tllor, =

+ ||7‘§k||op + 200 (ry", 83" _sh)OF +Pn||3 3h||09
= HrlkHO ot ||r§’k||0 r 20, (rF, div(el* —af)) + (riF, (s7F — sF))or,+
+ v = oloq+ 88" ~sillor, - (410
With the Proposition 4.3 and (4.10) can be regarded as positive algebraic
equations with degree two in p, we get
a(ot* — ok ot — o) + (rF, div(sP* — sF))+ < rik stk gk > <0,
where a is a linear symmetric form a : S x S — R, which with (4.10) implying:
[ N g + s o, < It llg g + 5 o,
—2pna(ot* — oy, 07" —ok) + 202 || — Uh”s <
< [r*llg g + 5 llg.r, = @ = o2 l0h* — aR5 -

For this inequation, we suppose 2p, — 2p2 > (3 > 0, and we choose ag =
1—+/1-20 1+s/1—2ﬂ
, 0 =

2

2 2 2 2
L N I RN et (e N [ PR

such that for p,, € [ag,a1], then we have:

From (4.11) results that the sequence (H'r’fk”iﬂ + H'I‘Skni,rc)n is decreasing

and has a finite limit, so that 5“0# — O'ZHZ, — 0 for n — oo, and Theorem 4.4 is
proved. O

The solution o of (3.8) is a fixed point of function My, : S, — Sp, so that
oF is the limit of a sequence (a7F),,, defined by a}tF = Mhoglnfl)k, (see [13]).
Theorem 4.5. In the conditions of Theorem 4.4, if ag < pn < a1 is true (ay are

chosen according to Theorem 4.4, then for the sequences {uhk} {)\”k} defined by
(4.8) — (4.9) we have:

a) nIer;o’|u(n+1)k — uhHo 0=0, hm ||)\ (n+1)k )\’;LHO,FC

= 0"

{u“k )\"k} — {up, An} weakly in Vi, x Ap, where {uh,/\i} s such that
ok ul AF is a saddle-point of L(TF vk, uk) on SP x Vi, x Ay,.
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The proof is similar to that of Theorem 4.4, see [3].

5. Conclusions

We have analyzed, with Uzawa type algorithm of dual mixed variational

formulation of the reduced version of a contact problem with friction in which it is
assumed that the normal contact component of stress vector is known. For a more
general contact problem, the existence solution is proved, but in very special cases.
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Abstract. Molecular dynamics (MD) has become an important tool in
the study of molecules/atoms interaction. In the classical MD, the motion
of the atoms is described by the Newton equations, the quantum effects
being either neglected or incorporated implicitly in the potential function.
In this paper we study the application of MD in the formation of thin
films, by an appropriate choice of interacting potentials of Tersof type. The
numerical integration is performed by a (parallel) version of the Stérmer—
Verlet scheme using a particle-in-cell method and nearest neighbor concept.
Higher order methods based on composition are also considered.

1. Introduction

Molecular dynamics is a modern computational technique used in condensed
matter physics, materials science, chemistry, and other fields, consisting of following
the temporal evolution of a system of N particles, interacting with each other by
means of a certain law. In classical molecular dynamics, the evolution is based on the
Newton’s equations of motion and the forces are obtained as gradients of a certain
potential which is function of all the particle coordinates.

The MD simulation of coating processes must give both insights into the dy-
namics of the absorption and growth procedures at the surface layer, and information
about the structure of the developing crystal layers. In the first case, one is thus
interested in the short time dynamics of the atomic reciprocal effects, while in the
second case in the temporal average values of the atomic positions and on variables
that depend on it.
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2000 Mathematics Subject Classification. 65C20, 7T0F10, 81V99.

Key words and phrases. Molecular dynamics, Tersoff potentials, Stormer-Verlet method, composition
methods.

133



ADRIAN REVNIC, RONALD H. W. HOPPE, AND GUSTAVO SIBONA

2. Modeling and simulation by molecular dynamics

In molecular dynamics, the behavior of a system of N particles is modeled
by Newton’s equations of motion

m; Vz = - ViV(rl, ...,I‘N) 5 (1)

r, = v;,1<i<N,
where r;, v;, and m; stand for the position vector, the velocity vector, and the mass
of the i-th particle, and V (ry,...,rn) refers to the potential energy of the system as

a function of the position vectors of all particles. The negative gradient —VV =
—( oV, OV OV )T corresponds to the force F; acting on the i-th particle.

We note that (1) represents a Hamiltonian system with respect to the Hamil-

61‘:‘ ’ 6y,— ’ 625

tonian
1 N
H(rla"'arNavla"'avN) = 5 ;mz V? + V(rla"'arN) (2)

which describes the total energy of the system.

The physics of the system is completely determined by the function V' which
comprises all exterior and interatomar potentials.

For the particular coating processes, suitable choices are Brenner- and Tersoff-
type potentials (cf., e.g., [6, 7]) which are of the form

1 1
V=3 YV = 3 > felry) [ fr(ri) + biifalry) ] (3)
1#£] 7]

Here, rj :=|r;—1; |, 1 <i#j <N, and fo(-) is a cut-off function

1, r<R-D
fetry =< 3 — Lsin(325%) |, R-D<r<R+D |, (4)

0, R+D<r

whereas fa(), fr(-) denote attractive and repulsive potentials, respectively,

fa(R) == —Aexp (= A1) , fr(R) := Bexp(=2Xar). (5)

Moreover, the bond-order parameter b;; is chosen as a monotonically decreasing func-
tion of the number of neighbors of the atoms i and j according to the bond-order-
concept, which states that the more neighbors an atom has, the weaker the bond to
each neighbor:

by = (L + B™ &) o, (6)
Here, &;; is the effective coordination number given by
Gi = Y folrin) 9(0ijr) exp (A (rij — rix)®) (7)
ki,
2 2
90) = 1+ - -

@ @+ (h—cos )2’
where 6,1, represents the bond angle formed by the bond between atom 7 and atom
j and the bond between atom j and atom k.
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Note that the weighting factor exp (A3(r;; — ri)?) takes into account the
relative distance between different neighbors: a weaker bond (longer distance 7;)
will be considerably more weakened by a stronger bond (shorter distance r;;) than
vice versa. Furthermore, the function g, depending on the bond angle, is another
weighting factor which is chosen such that it stabilizes the crystallographic structure
with regard to shear forces.

Note that the weighting factors do not occur in the classical Tersoff potentials
but have been introduced to improve the quality of the model for the specific BN-
system under consideration.

The parameters A, B,c,d,h,m, 3, and A;;1 < i < 3, in (5),(6),(7) are fitted
both by using experimentally obtained data such as elasticity modules and lattice
specific constants as well as with regard to structural energies (e.g., surface and defect
energies) and interatomar forces computed by means of ab-initio quantum mechanical
calculations.

Ab-initio methods consider every atom as a many particle system consisting
of the atomic nucleus and the surrounding electrons. The many particle system
is then solved by self consistent pseudopotential calculations based on the density
functional theory. However, such computations require an enormous amount of work
and therefore, they have been carried out for less particles than are used in the
molecular dynamics approach.

For the numerical integration of the Hamiltonian system (1), symplectic inte-
grators are well suited due to conservation of energy [1]. In fact, a backward analysis
[2] shows that the total energy is well preserved for exponentially long time horizons

T = At exp (C/2At):
H(ry(kAt),...,tn (KAL), vi (KAL), ...,vN (KAL) =
= H(r1(0),tn(0),v1(0), -, va(0)) + O((ADY) , KAL<T,
where At is the time stepsize and p refers to the order of consistency of the integrator.

We have used a standard symplectic integrator of order p = 2, commonly
used in molecular dynamics, namely the Stormer—Verlet scheme

1
ri(t + At) — 2r;(t) + 1;(t — At) = At* —TF;(t) (8)
m;
which is in fact the most natural discretization of the Newton’s equations m;r; = F;.

The two-term recursion (1.8) can now be easily modified to the classical
formulation of the Stérmer—Verlet schema in molecular dynamics.

2ml~

Thereby, a time loop of the Stormer—Verlet algorithm implementation looks
as shown in Figure 1.
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Initial condition (r;(t), v;(t))

!

Compute interatomic forces F;(t) l—

!

Compute new positions

2
ri(t4+ A =1 (8) + vy (DAL + L BT R, (4)

!

Compute interatomic forces F;(t + At)

!

Compute new speeds

Vit + A = vi(t) + 5 pt (Fi(t) + Fi(t + At))

¥

Update time t := ¢t + At

F1GURE 1. Time loop of the Stérmer—Verlet algorithm

The Stormer—Verlet method admits an interesting one-step formulation,
which is usefull for numerical computations. Introducing the velocity approximation
at the midpoint

At At 1
Vi(t + 7) = Vi(t) + 7%1‘12(”
we get
At At 1
(t+5) = vl + 5 ) (10)
At
ri(t+At) = r;(t) + Atv(t + 7),
At At 1
vilt+At) = wvit+ 7) + 7EFZ~(1€ + At),
which is an explicit one-step numerical method
Y ¢ (ri(t), vi(t)) — (ri(t + Ab), vi(t + At)) (11)

It is interesting to notice that for the implementation of the Stormer—Verlet
method, the one-step formulation (1.10) is numerically more stable than the two-term
recursion (1.8).
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A specific feature, to be dealt with in the following section, is that we have
implemented the Verlet algorithm in a parallel setting.

3. Cell-Partition Method

The simulation volume is divided into (” cells "), congruent subsections filling
all the space, in such a way that all neighbours j of a particle ¢ within a distance r;; <
r. are in the same subsection as i or in one of the directly neighbouring subsections. In
this way one can limit the computation of reciprocal forces to particles that are in the
same and neighbouring subsections. In addition, cubic subsections of edge length r.
can be usually used, the adjustment for the simulation of solids with crystal structure
can require other geometry. Figure 2 shows the partitioning for the two-dimensional
case.

SR FATELOE
* o | i°/fcj

FIGURE 2. of the simulation space (2D)

Neighbour lists

From Figure 2 is evident that particles with a distance 7;; > r. can still be in
neighbouring subsections, for which the reciprocal forces were then unnecessarily com-
puted using the Cell Partitioning method alone. Therefore, additionally neighbour
lists are provided, in which for each particle all next neighbours are seized. For the
efficient looking for of the neighbours a appropriately Cell Partitioning procedure
is used. To make worthwhile the production of the neighbour lists, we must use the
same list over several time steps, i.e. we may extend the neighbourhood seize radius
not only to neighbours with in a distance r;; < r., but must increase it introducing
a safety distance 05 (see figure 3). The neighbour lists are valid only during a period
0s/2Vmaz, for a maximum particle speed v,q., because two particles can reduce their
maximal distance with the speed of 2v,,4,), i.6. it must be recalculated again after
[05/20maz At] time steps.
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ok

.. .. ° R
° o ° ° [ .o o

F1curr 3. Range of the next neighbours (2D)

4. Composition Methods

An interesting procedure for constructing integration methods of higher order
is by composition of simple methods. The aim is to increase the order of a simple
underlying method, while preserving its desirable properties as symplecticity, sym-
metry and straightforward implementation. In the following we will use the ideas
in [3] and [4], in obtaining a method of order 4 based by the composition of three
Stormer—Verlet methods, mainly

sV sV sV
@g{n = ¢Q1At © (I)ongt © ¢Q3At (12)
As the Stérmer—Verlet method is of order 2, this means ®2V satisfies (com-
ponentwise)

B3 (wo) = @K (wo) + C(wo)(At)* + O((At)"), (13)
where ®57!(wg) denotes the exact flux of the problem. Consequently,

QX" = (PgYAt o ‘Pifm o ‘I’ﬁfm (14)
= O anar(Wo) + (oF +ad +a3) C(wo)(A1)® + O((A1)*).

80, by imposing

ar+as+az = 1 (15)
o +as+ay = 0,
the method ®4;" has at least order 3. As the Stormer—Verlet method is symmetric,
ie. ®3V = (@ﬁ‘gt)_l, the composition method will be symmetric if
a) = as. (16)

But the order of a symmetric method is always an even number (see [5]), so
the method must have at least order 4. Solving the system (15)—(16), we obtain a
solution
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a1 = 1.3512072 (17)
ay = —1.7024145
as; = 1.3512072.

The implementation of this method is straightforward. Once a Stéermer—
Verlat (SV) routine is implemented, the composition method consists of calling this
routine three times, with different time steps given using the scaling parameters given
by (17). This means the method takes two positive intermediate steps 1.3512072 x At
and one negative intermediate step —1.17024145 x At, as it can be seen from Figure
4.

Initial condition (r;(t), v;(t))
1
Apply SV with time-step 1.3512072 x At l—
1
Update time ¢ := ¢ + 1.3512072 x At
1
Apply SV with time-step —1.17024145 x At
1
Update time ¢t := ¢ — 1.17024145 x At
1
Apply SV with time-step 1.3512072 X At
1
Update time ¢t := ¢ + 1.3512072 X At
|

FIGURE 4. Implementation of the composition method
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Abstract. Examples, counterexamples and properties of the maximal
fixed point structures are given.

1. Introduction

Let X be a nonempty set and P(X):={Y C X |Y #0}. For A,B € P(X)
we denote
M(A,B):={f:A— B|F is an operator}, M (A) := M (4, A).

Definition 1.1. (Rus [39], [40], [41]). A triple (X, S (X), M) is a fized point struc-
ture (briefly FPS) iff

(i) §(X) C P(X), §(X) £ 0:

(ii) M is an operator which attaches to each pair (A,B), A,B € P (X), a nonempty
subset of M (A, B) such that, for anyY € P(X), if ZCY, Z # 0, f(Z) C Z, then
flze M (Z), forall f € M (Y);

(#i1) every Y € S(X) has the fized point property (briefly FPP) with respect to
M(Y).

Definition 1.2. ( Rus [43]). The triple (X, S (X), M) which satisfies (i) and (iii)
in Definition 1.1 is called weak fized point structure (briefly WFPS).

Let (X,S(X),M)bea FPS and Sy (X) C P (X) such that S; (X) C S (X).

Definition 1.3. (Rus [45]). The FPS (X,S(X),M) is mazimal in S1(X) iff we
have

S(X)={A €S (X)|feM(A) implies that Fy # 0}.

The aim of this paper is to give some examples of maximal F'PSS and to study
the maximal F'PS. Some open problems are formulated. Throughout the paper we
follow terminologies and notations in [45] ( see also [41], [42]).
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2. Examples and counterexamples

Example 2.1. The trivial FPS is mazimal in P (X). In this case X is a nonempty
set, S(X) = {{z} |z € X} and M (V) := M(Y). We remark that if cardY > 2
there exists an operator f :Y —'Y such that Fy = (.

Example 2.2. The Tarski FPS isn’t mazimal in P(X). In this case (X,<) is a
partial ordered set, S (X) :={Y € P(X) | (Y, <) is a complete lattice } and M (V) :=
{f:Y =Y | [ is an increasing operator}. To prove this assertion we consider X :=
R? which is partial ordered by

(z1,72) < (y1,92) & 71 < Y1 and z2 < ya.
We consider Y = {(1,1), (1,5), (2,4)} and we remark that (Y, <) has the FPP with
respect to increasing operators but (Y, <) isn’t a lattice.
Remark 2.1. For other results see: [7], [30], [30], [34], [46].

Example 2.3. The Tarski FPS, (X,S(X), M) is maximal in S1(X), for all ordered
set (X, <), where S1 (X):={Y € P(X) | (Y,<) is a lattice} .By a theorem of Davies
(114], [34]) it follows that Y € S (X).

Example 2.4. The Schauder FPS isn’t, in general, maximal in P (X). In this ex-
ample X is a Banach space, S(X) := Pep ey (X) and M (A,B) := C (A, B). For
Y ¢ P, oo (X) with topological FPP see [4], [18], [24], [35] and [37].

We have
Theorem 2.1. The Schauder FPS is mazimal in Py cp (X) .

3. FPS of contractions

Let (X,d) be a complete metric space, S(X) := Py (X) and M (V) :=
{f:Y =Y | fisacontraction} . By definition (X,S (X),M) is the FPS of con-
tractions. It is clear that the F'PS of contractions is maximal iff
YePX),feM(Y)=>F;#0)=Y € Py(X).

This problem is studied by M-C. Anisiu and V. Anisiu [6]. The main results are the
following

Theorem 3.1. ([6], [12]) There exists a complete metric space and a nonclosed subset
with F'PP with respect to contractions.

Theorem 3.2. ([6]) Let X be a Banach space and Y € P(X) a convex set with
IntY # 0. If each contraction f :Y — Y has a fived point, then Y is closed.

Remark 3.1. For other results see [13], [22], [26], [28].

4. Some properties of the maximal FPS

Let C be the class of structured sets ( the class of sets, the class of all partial
ordered sets, the class of Banach spaces, the class of Hausdorff topological spaces,...).
Let S be an operator which attaches to each X € C a nonempty set set S (X) C
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P (X). By M we denote an operator which attaches to each pair (A, B), A € P (X),
BeP(Y), X,Y €C,asubset M (A,B) CM (A4, B).

We have
Lemma 4.1. Let X € C and (X,S(X), M) be a mazimal FPS. Let A € S(X) and
B € P (A). If there exists a retraction v € M (A, B) of A onto B such that

feM(B)= foreA
then B € S(X).

Proof. Let f € M (B). Then for € M(A). (;From A € S(X) it follows that
Fior # 0. Let 2* € Fyop. We have f (r (z*)) = 2*. We remark that 2* € B and so we
have f (2*) = z*. By the maximality of (X, S (X), M) it follows that B € S (X). O

Lemma 4.2. Let X, Y € C. Let (X,S8(X),M) and (Y,S(Y), M) be two FPS. Let
A€ S(X) and Be S(Y). We suppose that:

i) (Y,S(Y),M) is a mazimal FPS;

ii) there exists a bijection ¢ € M (A, B) such that o= o go ¢ € M(A), for all
g€ M (B).

Then B e S(Y).

Proof. Let f € M (B). Then, from ii), it follows that F,-1.5,, # 0. Let z* €
Fu-15f0,- We remark that ¢ (z*) € Fy. So, by the maximality of (Y, S5 (Y), M), we
have B € S (Y).

O

5. Open problems

The above considerations give rise to the following open problems.
Problem 1 Characterize the partial ordered sets with F'PP with respect to increas-
ing operator.
References: K. Baclavski and A. Bjérner [7], A.C. Davies [14], G. Markowsky [32],
J.D. Mashburn [33], I.A Rus [34], L.E. Ward [46].

Problem 2. Characterize the metric space with the F PP with respect to isometric
operators.

References: K. Goebel and W.A. Kirk [20], W.A. Kirk and B. Sims [28], A.T.-M.
Lau [29].
Problem 3.Characterise the metric space with the FPP with respect to contrac-

tions.

References: R.P. Agarwal, M. Meehan and D.O’Regan [4], M.C. Anisiu and V. Ani-
siu [6], V. Conserva and S. Rizzo [13], T.K. Hu [22], J. Jachymski [26], W.A. Kirk
and B. Sims [28], I.A.Rus [45], H. Cohen [12].

Problem 4. Characterize the topological spaces with F'PP with respect to continu-
ous operators.

References: V.N. Akis [5], R.F. Brown [9], E.H. Connel [12], J. Dugundji and A.
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Granas [18], A.A. Fora [19], W. Hans [21], S.Y. Husseini [23], E. de Pascale, G. Trom-
betta and H. Weber [16], I.A. Rus [35], [37].

Problem 5. Characterize the categories ( S. MacLane [31]) with the FPP ( I.A.Rus
(38]).

References: J. Adamek and V. Koubek [1], J. Adamek, V. Koubek and J. Reiter-
mann [2], A. Bjorner [8], J. Isbel and B. Mitchel [25], J. Lambek [30], I.A. Rus [34],
[38] and [43].
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WEAKLY SINGULAR VOLTERRA AND FREDHOLM-VOLTERRA
INTEGRAL EQUATIONS

SZILARD ANDRAS

Dedicated to Professor Gheorghe Micula at his 60'" anniversary

Abstract. Some existence and uniqueness theorems are established for
weakly singular Volterra and Fredholm-Volterra integral equations in
Cla,b]. Our method is based on fixed point theorems which are applied to
the iterated operator and we apply the fiber Picard operator theorem to
establish differentiability with respect to parameter. This method can be
applied only for linear equations because otherwise we can’t compute the
iterated equation.

1. Introduction

The integral equation
u(z) = f(z) +/K1(x,s)u(s)ds, (1)

with f € Cla,b] is weakly singular if there exists Ly € C ([a,b] X [a,b]) and « € (0, 1)
such that K (z,s) = % YV x,s € [a,b] with  # s. In this case the kernel function
K is called weakly singular. The integral equation

T b
u(z) = f(x) —|—/K1($,s)u(s)d8—|—/Kg(x,s)u(s)ds, (2)

with f € Cla, b] is called weakly singular if at least one of the kernel functions K7 and
K is weakly singular. In this paper we give an existence and uniqueness theorem for
the equation 1 by using fixed point approach and we obtain the continuous dependence
and differentiability with respect to a parameter. For equation 2 we study two different
cases, in the first case K7 is weakly singular and K5 is continuous and in the second
case both kernels are weakly singular. In both cases we obtain existence, uniqueness,
continuous dependence and differentiability with respect to the parameter. We’ll use
the following theorems

Received by the editors: 14.04.2003.
2000 Mathematics Subject Classification. 47TH10, 45G15.
Key words and phrases. Picard operators, fiber Picard operators, iterated equation.
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Theorem 1.1. If (X, d) is a complete metric space and T : X — X is an operator
with

d(Tu,Tv) < L-d(u,v) ¥ u,v € X, where 0 < L < 1,
then

1. T has an unique fixed point u*.

2. The sequence upy+1 = Tu,, ¥ n € N is convergent to u* for all ug € X.

3. d(up,u*) < % ~d(uy,u0) ¥V n €N.
Theorem 1.2. (Fiber Picard operator’s) [8] Let (V,d) be a generalized metric space
with d(vy,v2) € RE, and (W, p) a complete generalized metric space with p(wy, w2) €
R Let A:V xW — V xW be a continuous operator. If we suppose that:

a) A(v,w) = (B(v),C(v,w)) for allveV and w e W;

b) the operator B : V — V is a weakly Picard operator;

¢) there exists a matriz Q € M,,(Ry) convergent to zero, such that the ope-

rator C(v,-) : W — W is a Q contraction for all v €'V,

then the operator A is a weakly Picard operator. Moreover, if B is a Picard operator,
then the operator A is a Picard operator.
Theorem 1.3. If X is a set and T : X — X is a function such that the equation
T™(u) = u has an unique solution u*, than u* is the unique solution of the equation
Tu=u
Theorem 1.4. If (X,d) is a generalized complete metric space and T : X — X is
an operator such that T* is a contraction, then the sequence w,+1 = Tu, ¥ n € N is
convergent to the unique fized point of T*.

In order to apply these theorems to weakly singular integral equations we
need the following properties of the weakly singular kernels.

Theorem 1.5. If K(z,s) = 20 with 0 < a < 1 and L € C ([a,b] x [a,b]), then

[z —s|*

the operator T : Cla,b] — Cla,b],

(Tu)(x) = /K(x,s)u(s)ds

is well defined (Tu € Cla,b)]).
Proof. If a <z < 2’ < b and d; > 0 we have

T—081
(Tu)(z") = (Tu)(z)| < / (K (2", 5) = K(x, 5)|Ju(s)|ds+

z'—81 x
+ / K (2!, 5)|u(s)|ds + / K ()| u(s) ds +
r—01 T—01

’
x

+ [ IRl
x/ =51
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u € Cla, b, implies that there exists M = m[ax] lu(s)]-
s€la,b

K : [z — %,b] x [a,2 — 6] — R is continuous so it is uniform continuous and
V € > 0 there exists do > 0 such that

|K (2, s) — K(x,s)| < ar—ay i |x — 2| < d2 and s < x — d;.
This implies
1'751
(@) = @) < 5+ [ K s)lds+
r—31
+M~/|K@QMHW-/|KWJW&
.'L‘—61 x/—61
if |x — 2’| < 2. On the other hand we have the following inequalities:

2’ =8, z' =61 (x/ B S)l—oc o5,
/| (2, 8)|ds < P- / P-(— >
11—« r—0
3?—61 xr— 51
P e P a €
- ? ((x/7x+51)17a75i )) S E(Q(x/fx))l < m
where |2’ — 2| < d3, and P = ma[lxb] |L(x, )|
x,s€|a
r r ds P x
K <P. = —(x — )t =
J L R B e el GCRC R
.”1:—61 1‘—61
N R S
T l-a * 6M

for 61 < d4.

I 1—
<7 o _
/ |K(x s)]| 1_ h <6M

17’7(51

for 01 < d3. From these inequalities we deduce
(Tu)(z") = (Tu)(x)] <e
if |z — 2’| < min(dy, b2, d3,d4), so the operator T is well defined.
Theorem 1.6. If Ky, or Ks is weakly singular kernel, then the operator
T : Cla,b] — Cla,b),
b

/Kﬂm %+/K@@MW&

is well defined (Tu € Cla,b]).
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Proof. As in theorem 1.1 we can prove that the operator 75 : Cla,b] —
Cla,b],
b

(Tou)(z) = /Kg(x,s)u(s)ds

a
is well defined if K is a weakly singular kernel, so T is well defined because it is the
sum of two well defined operators .
Theorem 1.7. [6] If K1 and Ky are weakly singular kernels and
P; P
71a’ |Ky(z,8)) < —2—
|z — st

Ki(z,s)| < )
K, 9) —
where Pi,Po € R, 0< a1 <1, 0< as <1, then the function

b
Kz, ) = / K (2, 0) Ko (1, 5).dt

satisfies the following conditions:

1. If aq + ag > 1, the function Ks(x,s) is a weakly singular kernel and
P
|Ks(z, s)| < EErCET=

where P3 € R.
2. If a1 + ag = 1, the function K3(x,s) is continuous for x # s and
|K3(z,s)] < P3+ Pyln|z — s,
where P3, Py € R.
3. If oy + ag < 1, the function K3(x,s) is continuous in D = [a,b] X [a,b].
The proof can be found in [6] at pp. 374. An analogous theorem can be
proved for the Volterra integral operator.

Theorem 1.8. If the functions Ky and Ky are weakly singular kernels and
Py
Py

(z — s)e2’

[ Ko ()] <

[ Ko ()] <

for x > s, then the function
€T
Kala,s) = [ Kia ) Kalt,s)de

satisfies the following properties
1. If a1 + as > 1, then K3 is a weakly singular kernel and
Ps
(x _ 5)041+012*1 :

2. If oq + ag =1, then Kj is continuous and |K3(z, s)| < Py.

[ Ks(, )| <
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3. If a1 + a < 1, then K3 is continuous and
|Ks(x,8)] < Py (x—s)l 701702,

2. The main results

2.1. The Volterra integral equation.
Theorem 2.1. If K(z,s,\) = % with L € C ([a,b] X [a,b] x [A1,\2]) and
0 < a < 1, then the equation

(@) = f(z) + / K (.5, \u(s)ds 3)

with f € Cla,b] and A € [A1, A2] has a unique solution in C([a, b]) and this solution can
be obtained by successive approximation. This solution depends continuously on \ and
if K is continuously differentiable with respect to A, the solution is also continuously
differentiable with respect to A.

Proof. Due to theorem 1.5 the operator
T :Cla,b] — Cla,b], (Tu)(x /sz)\ s)ds

is well defined. Theorem 1.8 implies that there exists n € N* such that the it-
erated kernel K(™ defined by the following relations K™ (z,s, \)=K(z,s,\) and

KUt (2,5, \) = fK x,t,\) - KU (t,s,\)dt ¥V j > 1 is continuous. But any solution

S
of the equation 3 satisfies the iterated equation

x) + Z_: /K(i) (z,8,A\) f(s)ds + /K(”)(x, s, Nu(s)ds. (4)

We apply theorem 1.1 to the operator T : C[a,b] — Cla, b]

n—1

(Tu)(x )+ Z/K() z,8,\)f )ds+/K(”)(m,8,/\)u(s)ds. (5)

which has a continuous kernel, so by choosing a Bielecki metric in Cla,b] T is a
contraction. This implies that the equation Tu = w has an unique solution »* in
Cla,b]. By the other hand from theorem 1.3 we obtain that u* is the unique solution
of the equation Tw = wu, because T = T(". From theorem 1.4 we deduce that
the sequence of successive approximation u,4+1 = Tu, is convergent to u* for every
ug € Cla,b]. This implies that equation 3 has an unique continuous solution, and this
can be approximated by successive approximation. By applying the same technique
to the equation

u(z, \) = /K:cs)\ (s,N)ds (6)
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we obtain that «* is the unique solution in C([a,b] X [A1,A2]), so the solution is
depending continuously on the parameter A\. To study the differentiability of the
solution we apply theorem 1.2 with the following spaces and operators:

a) V=0C([a,b] x [\1,A2]) and B=T

b) W = C([a,b] x [A1,A2]) and

C(v,w)(x,\) = g(z, ) —|—/K(”) (x,8,A\) - w(s,N\)ds + / o (s, N)ds

where g(z, \) Z f K¢ )(I %) f(s)ds

=1 a
The operator A = (B, C) satisfies the conditions of theorem 1.2 because in C([a, b] %
[A1, X2]) we use a Bielecki metric and K™ is a continuous function. This implies
the uniform convergence of the sequence v,+1 = V(v,) to the unique solution u*
of equation 6 and the uniform convergence of the sequence wy,11 = C(v,,wy) to a

function w*. If we choose vy € C'[a, b] X [A1, A2] and wg = 8”0 due to the operator C

(which was obtained by a formal differentiation of the operator B)we have w,, = %”;

V n € N. The Weierstrass’s theorem implies that w* is continuous and w*(z,\) =

W. So the solution u* is continuously differentiable with respect to the parameter

Remark 2.1. We can use a direct proof (without the iterated operators) if we use the
following inequality:

z max |L(z, s, \)|
ITu(z) — To(z)| g/“e["’ - T[ - 2]|a Ju(s) —v(s)lds <
T —s
a
iy T(s—a) < d ® < “
gL*||ufv|\~/67ds < /75 ) /er(sfa)qu <
(x — s) (x — s)op
((b— a)l—a-p)é e‘r(at—a)
S : 1
11—« -p (7-. q)q
here a-p<1,+4+1 =1, "= L(z,5,\)| and
where a - p vyt , z,se[a,g]lfi}e([z\l,&]| (z,8,A)] an
lu — || = max u(z, A) = v(z, )| - e,

z€[a,b],AE[A1,Az2]
So we can choose T such that the operator T be a contraction with the corresponding
Bielecki metric.
2.2. The Fredholm-Volterra integral equation.

Theorem 2.2. For the equation
b

u() = f(z) + / Ky (2,5, \y(s)ds + / Ka(z, 5, A)y(s)ds (7)

a
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with
L, = max | K (x5, \)|
z,5€[a,b],AE[A1,A2]
and
2. : g]liLX[A N ]|L(a:,5,/\)\
T,s€la,b], A€ ’ -
L2: I:Oj .(b_a)la

where K1, L € C([a,b] X [a,b] X [A1, A2]) and K3 is a weakly singular kernel
(Ky(x,s,A) = 28580 0 < o < 1) the iterated kernels are

= Jz—s|e

. b
Kl(”JFl) ($7 s, )\) = /Kl (1:7 t7 )\)Kln) (t, S, )\)dt + /KQ(:L', t7 )‘)K](.n) (.’IJ, t7 A)dt (8)
and
- b
Kén-H)(JL', s, )\) _ /Kl (x,t, )\)Kén) (t, s, )\)dt + /KQ(x,t, )\)KQ(”)(x,t, )\)dt (9)

and the resolvent kernels are

Ri(z,5,0) =Y K{(z,5,)), (10)
j=1

Ro(w,5,0) =Y K (x,5,)). (11)
j=1

If Ly and Lo satisfies condition a) orb), there exist an unique continuous solution to
the equation 7, this solution depends continuously on \ and if the functions Ky and L
are continuously differentiable with respect to A, then the solution is also continuously
differentiable with respect to A\. The solution of the equation 7 can be represented in
the form

x b
u(z) = f(z) +/R1(3€,S,)\)f(8)d8+/R2(x7s,)\)f(s)ds.

The series (10) and (11) are convergent if L1 and Lo satisfy the condition a) or b)
Ly(b—a

_Lyb—a)
a) #(lb,a) + (62L2(ba) — 2) LiLy(b—a) < 0;

b) 5ipIn =)+ (A2l [y — 2) (- a)LaLa > 0 and
1 1nl—Lg(b—a)

b—a (b—a)2L1L2

1-— Lg(b — CL)
(b—a)?LiL,
Proof. Due to theorem 1.2 we can apply the same reasoning as in [1] theorem

(1 —La(b—a))+
+(b—a)L1L2 (2— ) —L1 > 0.

2.2.
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Remark 2.2. By applying the Fiber Picard operator theorem ([8]) as in [1] we can
prove that the solution is differentiable with respect to the parameter X

Theorem 2.3. If in the equation 7 both kernels are singular, Kq(z,s,\) = %
and Ks(z,5,0) = 22822 with L3, L3 € C([a,b] x [a,0] x [A,Xa), 0 < a1 < 1,
0 < ap < 1 and the numbers
L= K™ (2,8, 12
1 I,sG[a,g]lal}G([)\l,)\QH 1 (J?,S, )| ( )
and
Ly=  max  [K(x,50) (13)

z,5€[a,b],AE[A1,)\2]

satisfies condition a) or b) from theorem 2.2 then equation 7 has an unique solution in
Cla, b x[A1, A2]. If in addition the functions LT and L} are continuously differentiable
with respect to the parameter X\, the solution is also continuously differentiable with
respect to \.

Proof. The iterated equation is

n—1 b

) = )+ 3 [ KOs S6)ds + 3 [ K s ) f(s)ds

x b
+/K{n)(xa37)\)U(S)ds+/K{")(ﬂc,s,)\)u(s)ds

a a

where the iterated kernels are defined by the relations 8 and 9. Due to theorem 1.5
and 1.6 the function

n—1 b

g\ = f@)+ Z_:/Kl(j)(x,s,)\)  f(s)ds + Z/Kgﬂ(x,s, A)- f(s)ds

is a continuous function. From theorem 1.7 and 1.8 we deduce that if

n—1 Qo g
max (o, a2) < = and max (22—, 121

kernels so we can apply theorem 1.2 from [1] (because L; and Ly satisfy a) or b)).
From this theorem we deduce that the equation 7 has an unique solution v* in C|[a, b] x
[A1, A2]. This u* is also the unique solution of the equation 7 because of theorem 1.3
and can be approximated by successive approximation due to theorem 1.4. To study
the differentiability of the solution we apply theorem 1.2 again with the following
spaces and operators:

a) V. =C([a,b] x [A, A2]) and
T b
(Bu)(z) = q1(z, \) + /Kf") (x,8,Nu(s)ds + /K{n) (x,8,Nu(s)ds

a a

< n than K™ and K{™ are continuous
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b) W = C([a,b] x [A1,A2]) and

C(v,w)(x,\) = 991(x, ) + /Kln) (z,8,A) - w(s, A)ds+

o\
For™ e
—|—/ 6;\ (s, ds—|—/K(n x,8, ) - (s,)\)ds+/ Bi -v(s, A)ds,
n—1x @
where 691(91: A) Zl f [22:¢) z,s,)\) ( dS+ Zl f x,s,)\) . f(S)dS
J a N a

The operator A = (B, C) satisfies the conditions of theorem 1.2 because in C([a, b] %
[A1, A2]) we use a Bielecki metric and K™ is a continuous function. This implies the
uniform convergence of the sequence v,+1 = V(v,) to the unique solution u* of equa-
tion 7 and the uniform convergence of the sequence w,+1 = C(v,,w,) to a function
w*. If we choose vy € Cta,b] x [A1, A2] and wg = 8“0 due to the operator C' (which
was obtained by a formal differentiation of the operator B)we have w,, = 8”" VneN.

The Weierstrass’s theorem implies that w* is continuous and w*(z, ) = M So
the solution u* is continuously differentiable with respect to the parameter )\

Remark 2.3. 1. Conditions 12 and 18 can be transferred inductively to the
original kernels, but the conditions obtained are much more technical.
2. By using the same inequalities as in remark 2.1 we can avoid the use of
the iterated kernels to obtain existence and uniqueness.
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