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Abstract. Cubic pyrochlore of the composition BizCo.5Cro.5sNb2Ogya (sp. gr. Fd-3m, a = 10.4838(8)
A) was synthesized in several stages using a solid-phase reaction from oxide precursors at a final temper-

ature of 1050 °C. Using NEXAFS spectroscopy data, the electronic state of cobalt and chromium ions
during the synthesis process was studied. It has been established that before the formation of phase-
pure pyrochlore, Cr(III) ions are converted to Cr(VI), and then again to Cr(III); Cobalt ions Co(III)
are reduced to Co(II). NEXAFS Cr2p spectra of ceramics synthesized at 650 °C, according to the main
characteristics of the spectrum, coincide with the spectrum of K2Cr2O7 and indicate the chromium
content in the oxide ceramics in the form of tetrahedral CrO2~ ions, and according to the nature of
the Co2p spectrum, cobalt ions are in the Co(II) state and Co(III). In the composition of pyrochlore
Bi2Co0.5Cro.5NbaOg+ A, synthesized at 1050 °C, cobalt and chromium appear predominantly in the form
of Co(II) and Cr(III) ions. Analysis of phase transformations showed that changes in the oxidation state
of transition element ions and the color of ceramics are associated with the formation of intermediate
synthesis products.
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Introduction

Currently, pyrochlores based on bismuth niobate are being actively studied due to their
promising dielectric properties [1,2]. Exhibiting low values of dielectric losses and high dielectric
constant, tunable temperature coefficient of capacitance, chemical inertness with respect to low-
melting conductors, materials based on oxide pyrochlores are promising as multilayer ceramic
capacitors and tunable microwave dielectric components [3]. The crystal structure of pyrochlores
A5B20g0’ is formed by two interpenetrating cationic sublattices A;O’ and BoOg [4]. Octahedral
positions B are occupied by relatively small cations (Nb?), larger ions (Bit?) are distributed in
eight-coordinated positions A. A feature of bismuth-containing pyrochlores is the partial vacancy
of the bismuth sublattice and the distribution of dopants - ions of transition 3d elements (Co,
Cu, Zn , Mn) in both cation sublattices of bismuth and niobium, causing relaxation processes
in ceramics [5,6]. New studies of pyrochlores based on bismuth niobate doped with transition
3d ions (Cr, Mn, Fe, Co, Ni, Cu, Zn) [5-11] have shown that low-porosity ceramics with low
dielectric losses and high values of dielectric constant are formed. The possibility of solid-phase
synthesis of multielement pyrochlores containing various combinations of atoms of 3d elements
was shown in [12]. A study of the phase formation of a representative of mixed pyrochlores
BizCog 5Crg 5 NbyOg 4 o showed [13] that during the synthesis (at 650 °C) the color of the ceramics
strikingly and reversibly changes from green to brown, and the synthesis of phase-pure pyrochlore
occurs at a temperature not lower than 1050 °C. It has been established that the formation of the
pyrochlore phase occurs through the reaction of solid-phase interaction of orthorhombic bismuth
niobate (a-BiNbOy) with oxides of transition elements. In the presented work, based on X-ray
spectroscopy data, the oxidation states of cobalt and chromium ions in ceramics are analyzed
and the reason for the change in the color of ceramics is established. The phase composition of
BisCop.5Crp 5NbaOg A ceramics at intermediate stages of solid-phase synthesis was studied in
detail. The data obtained contribute to a deep understanding of the processes occurring during
high-temperature processing of materials.

1. Materials and methods

For the solid-phase synthesis of the BizCog 5Crg 5NbaOg A sample, oxides of bismuth (III),
niobium (V), chromium (III) and cobalt (ILIII) of analytical grade taken in stoichiometric quan-
tities were used. The stoichiometric mixture of oxides was thoroughly homogenized in an agate
mortar for one hour, then pressed into disk shapes. The main stages of pyrochlore phase forma-
tion were studied using X-ray phase analysis of samples sequentially calcined at temperatures
of 650, 850, 950, 1000 and 1050 °C for 15 hours at each stage of heat treatment. After each
calcination step, the sample was carefully homogenized and pressed back into disk shape to
ensure tight contact of the ceramic grains. X-ray data were obtained using a Shimadzu 6000
X-ray diffractometer (CuKa radiation; 20 = 10 — 80°; scanning speed 2.0 °/min). The study of
the microstructure and elemental mapping of the surface of the samples was carried out using
scanning electron microscopy and energy-dispersive X-ray spectroscopy (Tescan VEGA 3LMN
scanning electron microscope, INCA Energy 450 energy-dispersive spectrometer). The unit cell
parameters of pyrochlores were calculated using the CSD software package [14]. Research using
NEXAFS spectroscopy was carried out at the NanoFES station of the KISI synchrotron source
at the Kurchatov Institute (Moscow). NEXAFS spectra were obtained by recording the total
electron yield (TEY) with an energy resolution of 0.5 eV and 0.7 €V in the region of the Cr2p
and Co2p absorption edges, respectively.
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2. Results and discussion

As a review of the literature shows [12,13,15], the solid-phase synthesis of mixed pyrochlores
based on bismuth niobate is a multi-step process, which is associated with the low reactivity of
niobium (V) oxides and some transition elements, which include CoO, NiO [12,16]. In addition,
the features of the solid-phase synthesis method are the duration of calcination and the multi-
stage heat treatment process with intermediate remixing of the reaction mixture, which are
necessary to accelerate the reaction and obtain a homogeneous synthesis product [17]. It was
previously established that a sample of the composition BiaCog 5Crp 5NbeOga during ceramic
synthesis reversibly changes its color in the temperature range of 500-650 °C from green to
brown. In order to investigate the unusual thermal behavior of the complex oxide, the charge
state of transition element ions in ceramics was studied using NEXAFS spectroscopy and the
phase composition of samples calcined at 650, 850, 950, 1000 and 1050 °C. According to X-ray
phase analysis of a sample calcined at 650 °C, the X-ray diffraction pattern shows reflections
of intermediate products of the interaction of bismuth (III) oxide with chromium (III) and
niobium (V) oxides - bismuth chromate BigCr2O15 (sp.gr. Cec2), bismuth niobates BisNbgOq5
(sp.gr. P4/mmm) and BiNbOy (sp.gr. Pnna), monoclinic 5-NbsOs (sp.gr. P2/m) and pyrochlore
(sp.gr. Fd-3m) [5,18-23|. Noteworthy is the formation of bismuth chromate, which has its own
intense red-orange color due to electronic transitions with charge transfer [20,21]. The fact
is that chromium (III) oxide does not oxidize under these synthesis conditions; this requires an
oxygen atmosphere, a long duration and temperature of calcination. Meanwhile, the formation of
chromium (VI) compounds can be indirectly indicated by the orange-brown color of the ceramics
(Fig. 2) synthesized at 650 °C.

In order to establish or refute the presence of chromium (VI) ions in the sample, NEXAFS
studies of the charge state of the ions were carried out. NEXAFS spectra of chromium ions in the
composition of BigCop 5Crg5NbaOgya ceramics synthesized at 650 °C are presented in Fig. 1.
As the figure shows, the spectra have a rich structure; in particular, absorption bands at 578,
580.5 and 589 eV can be clearly distinguished in the Cr2p3z,, and Cr2py /5 spectra of the sample.
Comparison of the spectra of the samples with the spectra of the oxides CrOjz, CrOz, Cry0j3
and potassium dichromate KoCryO7 [24-27] shows that the low-energy bands in the spectrum
coincide in the energy position of the peaks with the spectra of CrO3 and KyCrsO7, which
indicates that chromium ions in the composition of the samples have charge state of Cr(VI)
and are in a tetrahedral environment in the form of CrOi_ ions, similar to KoCroO7, which is
consistent with the results of X-ray phase analysis. It is interesting to note that the spectra
of chromium change significantly with increasing temperature: in the low-temperature sample
(650 °C) they practically coincide with the NEXAFS Cr2p spectrum of K;CroO7, and those
calcined at high temperature (1050 °C) — with the spectra of CryOs.

Indeed, signals appear at 577 eV and 578 €V, and in the region of 586-588 eV, characteristic
of Cr(III) ions in an octahedral environment [27]. This allows us to assert that the charge state
of chromium ions changes with increasing temperature of heat treatment of the sample from
Cr(VI) to Cr(IIl). As X-ray phase analysis shows, the reason for the change in the charge state
of chromium ions is the formation of an intermediate synthesis product — bismuth (VI) chromate,
which is stable in a given temperature range and gives the ceramic a brown color. Apparently,
with an increase in the synthesis temperature, bismuth chromate thermally dissociates with the
formation of oxygen and oxide compounds of chromium (III), as evidenced by the disappearance
of its reflections in the X-ray diffraction pattern of the sample synthesized at a temperature
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Cr2p3,2 Cr2p N a
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Fig. 1. NEXAFS Cr2p-spectra (a) and Co2p-spectra (b) of the BigCog 5Crg 5NboOgy A, synthe-
sized at 650 and 1050 °C, oxides Cry03, CrO2, CrOj3, CoO, Co304 and potassium dichromate
KQCI‘QO7

of 850 °C. The dissociation products interact with precursors to form a pyrochlore phase at
1050 °C, in which chromium ions are predominantly in the form of Cr(III) ions, as evidenced by
NEXAFS data. According to X-ray diffraction data, active interaction of precursors is detected
at temperatures above 650 °C. Reflections of niobium (V) oxide are not detected in the X-ray
diffraction patterns of samples synthesized at 850 °C and above; bismuth chromate BigCraO15 is
practically not detected at 750 °C, and BisNb3O15 — at 900 °C. The pyrochlore phase appears
in noticeable quantities in samples obtained at a temperature of 750 °C. At this temperature,
the concentrations of NboO5 and BigCraO15 decrease significantly. Apparently, low-temperature
synthesis of pyrochlore is difficult due to the chemical inertness of NbyOg5. It is interesting to
note that the intermediate phase in the synthesis of pyrochlore is BisNb3O;5, while the analogue
in the synthesis of pyrochlores based on bismuth tantalate is Bi3TaO7 (sp.gr. Fm-3m) [28]. This
is partly due to the fact that the compound BizTazO15 is unknown.

For other reasons, it can be assumed that the reactivity of chromium (IIT) oxide is higher than
that of niobium (V), so bismuth oxide reacts with Cr2Og first and in significant quantities. Its
maximum relative content is recorded at 750 °C, then its share in the sample rapidly decreases.
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1 ¥ Pyrochlore type phase
v + BINbLOz
o Nb20s
® BisNb:O1s 1050°C
v 4 BisCnO1s v

1000°C

Intensity, a.u.

10 20 30 40 26, degroe ©°
Fig. 2. X-ray diffraction patterns and photographs of BiaCog 5Crp 5Nb2Og4a samples sequen-
tially calcined at temperatures of 650, 850, 950, 1000 and 1050 °C

BisNbsOjy5 is replaced by a-BiNbOy, which, interacting with oxides of transition elements, forms
a pyrochlore phase of a given composition. In the temperature range of 900-1000 °C, reflections
of the pyrochlore and a-BiNbO, phases are clearly observed.

The precursors oxides CroO3z and Co3z04 do not appear on the X-ray diffraction patterns of
the samples due to their low content in the initial charge and the high reactivity of chromium
(IT1) oxide. It is interesting to note that, according to NEXAFS spectroscopy, cobalt (ILIIT)
oxide in ceramics synthesized at 650 °C is present as an independent impurity phase. Indeed, as
the NEXAFS Co2p spectra of the sample show, the spectrum of the composite in terms of the
shape of the spectrum and the energy position of the spectral details is similar to the spectrum
of Co304 oxide, in which cobalt ions are found in the form of octahedrally coordinated Co(II)
and Co(III) ions [29]. Meanwhile, as the heat treatment temperature of the sample increases, the
charge state of cobalt changes and cobalt ions are detected in ceramics synthesized at 1050 °C,
mainly in the form of Co(II) ions. Taking into account that a temperature of 1050 °C corresponds
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650 °C

1050 °C

25 um

Fig. 3. Element maps of BisCop 5Cr¢ 5NbaOga samples synthesized at 650 °C and 1050 °C

to the production of phase-pure pyrochlore, it can be stated that cobalt ions in the composition of
pyrochlore are mainly in the Co(II) state, which is confirmed in the work devoted to the study of
cobalt-containing pyrochlores in the ternary system BizO3-NbyOs5-CoO [30]. The change in the
oxidation state of cobalt during high-temperature treatment of the sample may be associated
with the process of thermal dissociation of Co3O4 at a temperature of 920 °C into CoO and
oxygen [31].

As shown by elemental mapping of a sample (Fig. 4) synthesized at temperatures below
1050 °C, cobalt atoms are unevenly distributed on the surface of the sample, which indicates
that cobalt atoms are not part of the pyrochlore, but represent an impurity phase, which may
be Co30,4 oxide, which was subsequently subjected to thermal decomposition. Thus, cobalt
enters into a high-temperature reaction with bismuth orthoniobate in the form of CoO oxide.
This may be the reason that cobalt ions in pyrochlore are predominantly in the Co(II) state.

Microphotographs of the surface of the synthesized samples at temperatures of 650, 850, 950,
1000 and 1050 °C are shown in Fig. 4. A heterogeneous microstructure with heterogeneous
grains and inclusions of impurity phases is characteristic of samples calcined at a temperature
of 650-1000 °C. A low-porosity, dense microstructure was formed in the sample synthesized
at a temperature of 1050 °C. On the surface of the ceramic, both individual small grains and
partially fused grains with the formation of large agglomerates are observed, which contributes to
the formation of a monolithic microstructure. The average crystallite size determined by X-ray
diffraction using the Scherrer formula is ~58 nm (1050 °C), while larger crystallites in the range of
2-10 pm (1050 °C) were determined using a scanning electron microscope (SEM). Apparently, the
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Fig. 4. Microphotographs of the surface of Bi;Cog 5Crp.5NbsOg A samples synthesized at tem-
peratures of 650, 850, 950, 1000 and 1050 °C

crystallites in the micrographs are aggregated ceramic grains of much smaller sizes. Full-profile
analysis by the Rietveld method showed that the BisCog 5Crg.5NboOg4a sample synthesized at
1050 °C is single-phase [13].

The unit cell parameter of the BizCop 5Crg 5NbyOga sample is 10.4838(8) A and exceeds
the cell constant of chromium-containing pyrochlore BioCrNbyOg,,, (a = 10.459(2)) [32], which
is explained by the large radius of Co(II) ions compared to Cr(ITI) ions (R(Cr(III)) = 0.615 A,
R(Co(II))c.n.-6 = 0.745 A) [33]. Since the radii of Ta(V) and Nb(V) ions (R( Nb(V)/Ta(V))c.n.-6
= 0.064 nm) are equal, the lattice constants for pyrochlores based on bismuth niobate
and bismuth tantalate can be comparable. Indeed, the unit cell parameter BiaCrTasOgya
(a = 10.45523(3) A) [34] which is due to the closeness of the ionic radii (R(Mg(I)) = 0.72 A,
R(Co(II))c.n.-6 = 0.745 A). Unit cell parameter for cobalt-containing pyrochlores based on
bismuth tantalate Bij 49CogsTa; 6070 a = 10.54051(3) A and for Bij 6CopsTa; 6O74n a =
10.5526 (2) A significantly exceeds the parameter of chromium-cobalt-containing pyrochlore,
which is associated with a significant difference in the radii of chromium (III) and cobalt (II)
ions ( R(Cr(Ill)) = 0.615 A, R(Co(IT))cn. 6 = 0.745 A) [36,37]. Local chemical analysis
using energy-dispersive spectroscopy showed that the chemical composition of the synthesized
BisCog.51Crg.52Nbg 95091 A sample is close to the nominal composition. Thus, the atypical ther-
mal behavior of the BisCog 5Crg 5sNbaOg A sample is associated with the formation of an impu-
rity phase of bismuth chromate, as shown by X-ray phase analysis and NEXAFS spectroscopy.

Conclusions
Using NEXAFS spectroscopy and X-ray phase analysis, it was determined that the

change in the oxidation state of cobalt and chromium ions during the synthesis of the
BisCog 5Crg.5NbaOg A sample is associated with the peculiarities of obtaining pyrochlore by
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the solid-phase method. It has been established that before the formation of phase-pure py-
rochlore, Cr(III) ions are converted to Cr(VI) in the composition of bismuth chromate as an
intermediate product of the synthesis, and then again to Cr(IIT) during the decomposition of bis-
muth chromate and the formation of pyrochlore; Cobalt ions Co(III) are reduced to Co(II) as a
result of thermal dissociation of Co3Oy4. In the composition of pyrochlore BisCog 5Crg.5NbaOg4a,
synthesized at 1050 °C, cobalt and chromium appear predominantly in the form of Co(II) and
Cr(III) ions. The process of phase formation of pyrochlore is a series of sequential solid-phase
reactions involving precursors. A strategically important intermediate product of the synthesis
is bismuth orthoniobate a-BiNbOy4 due to the fact that doping bismuth orthoniobate with atoms
of transition elements leads to the formation of the pyrochlore phase.

The NEXAFS study was carried out within the framework of the topic 122040400069-8, as
well as with the financial support of the Ministry of Science and Higher Education of Russia
under agreement No. 075-15-2021-1351.
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Konsepcusi Cr(III) u Co(Ill) B mporecce cunTe3a KOOAIbT-

XPOMCOAEpKaIllero MUPoXJopa Ha OCHOBE HMODATa BHCMYTA
mo JauabiMm NEXAFS

Kcenua A.Baganuna
ChBIKTBIBKAPCKUI rocyapcTBeHHbli yHuBepcurer uMmenu [Inrupuma CopokuHa
CrikTbiBKap, Poccuiickast Pemepariust

Cepreii B. HekurneJsion

Ousuko-mMaremarndeckuit nHCTUTYT Komu Hayunoro nearpa YpO PAH
CoikThIBKap, Poccniickas Deneparnns

Aunexkceii M. JIebenen

Harmonasbaerit uccsrefoBaresnbeknit enTp — KypuaToBekuit HHCTHTYT
Mocksa, Poccunitickas @enepariust

Hanexnga A. 2Kyk

ChBIKTBIBKAPCKUI rocyiapcTBeHHblii yHuBepcurer uMmenn [lutupuma CopoknHa
CoikrbiBKap, Poccniickas Peneparust

Amvutpnit C. BesnocukoB

DenepaabHOE TOCYIAPCTBEHHOE YHUTAPHOE NpeaupusTue «lJIaBHbI pajIrnoIacTOTHBIH IEHTP>
CoikrbiBKap, Poccniickas Peneparust

Awnnoranus. Ky6maeckuii mupoxiop cocrasa BizCog 5Cro.sNbaOg i a (1p.rp. Fd-3m, a = 10.4838(8) A)
CHHTE3UPOBAJIA B HECKOJIBKO 9TAIIOB METOJIOM TBEPJAOMA3HON PEaKINU U3 OKCHIHBIX IIPEKYPCOPOB IIPH
dunanbuoit remueparype 1050 °C. ITo nanubim NEXAFS-crieKTpocKonuu nccyieI0BaHO 3JIEKTPOHHOE CO-
CTOSTHIE MOHOB KODAJIbTa M XPOMa B MPOIECCE CHHTE3a. YCTAHOBJIEHO, ITO 0 (hopMUpOBaHUs (HaA30BOIN-
croro nupoxiiopa nonsl Cr(I1I) npespamatorcs B Cr(VI), a 3arem caosa B Cr(I1I); nonst kobassra Co(I11)
Boccranasausatorcst 10 Co(II). NEXAFS Cr2p-criekTpbl KepaMuKH, cHHTe3upoBaHHO# 1pu 650 °C, mo
OCHOBHBIM XapaKTEPHUCTUKAM CIHEKTPa cOBIaIatoT co crieKTpoM KoCraO7 u CBHIETENIBCTBYIOT O COEpIKa-
HIZ XpOMa B OKCHIHOH KepaMuKe B BHje Terpasapudecknx monos CrO3 ™, a mo xapakrepy Co2p-creKkTpa
nonsl Kobasbra Haxogarest B cocrosinnu Co(II) u Co(III). B cocrase nupoxiiopa BizCog.5Cro.sNbaOgya,
cunTesnpoBanuoro npu 1050 °C, KoGaAIbT U XpOM NPOSBIAIOTCA npenMynecTseHno B Buae nonos Co(11)
n Cr(IIT). Ananus da30BbIX IPEBpAIEHn TOKA3aJI, YTO U3MEHEHHE CTEIICHN OKHMCIIEHHs HOHOB II€PEXO0/I-
HBIX 2JIEMEHTOB U IBETa KEPAMUKH CBsI3aHO ¢ 00Pa30BAHUEM MPOMEXKYTOUYHBIX IIPOJYKTOB CHHTE3A.

KiroueBsle ciioBa: nupoxjop, uuobar sucmyra, NEXAFS, kobanbt.
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Introduction

It is well known that symmetries play a crucial role in finding solutions of differential equa-
tions. The theory of point symmetries is well described in numerous monographs and text-
books [1-3]. A large number of examples of invariant and partially invariant solutions were
presented [4,5]. One can say that theory of point transformations is well developed. Some gener-
alizations of the Lie theory have been proposed.The most successful advances include the theory
of higher symmetries of nonlinear equations and operator symmetries of linear equations [2,6-8].
However, the use of higher symmetry operators is complicated because transformations con-
structed using these operators act in infinite-dimensional spaces and they are represented by
formal series [2]. As a result, it is difficult to determine analogs of invariant solutions with
respect to such transformations.

Modified definitions of admitted operators and operator symmetries for linear systems of
partial differential equations are introduced in this paper. It is easily verified that operator sym-
metries form an associative algebra with respect to ordinary multiplication and a Lie algebra
with commutator multiplication. It is proved that some admitted operator corresponds to each
operator symmetry. It turns out that symmetries of linear equations can be transformed into
symmetries of nonlinear equations in some cases. Here, as an example, a system of two equa-
tions that describes plane, steady, irrotational gas flows is considered [9,10]. Using hodograph
transformation, a linear system is obtained. The admitted operators of this system give rise to
an infinite series of symmetries of nonlinear gas dynamics equations.

1. Symmetries

Let us consider the matrix differential operator

L 3 A o 1
= Z a(m)M7 (1)

|| 20

*kaptsov@icm.krasn.ru
© Siberian Federal University. All rights reserved
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where o = (ay,...,ay), Ay are m x m matrices depending on z = (z1,...,2,). The operator
defines a system of linear partial differential equations

Lu =0, (2)

where u = (ul,...,u™) is a set of unknown with respect to  functions.
Further, the operator of total derivative [1,2] with respect to z; (i = 1,...,n) is denoted by
D,,. The expression D means the product of operators Dg! - D

Tn

Definition 1. System (2) admits the operator in canonical form

i 0 0
X=Ynjm=+ > D, ®3)
=0 G2, O
aeN"

if there is a matriz differential operator M such that the equality
Ln = MLu, (4)

is true, where u = (ul,...,u™) is a set of arbitrary smooth functions of x, and n = (N1, ..., Nm)-
Relation (4) is called the defining equation.

The above definition differs from the standard one [2,3]. Obviously, condition (4) is sufficient
for the classical invariance of system (2). One can shown that it is necessary condition but it is
not needed here.

Remark. If system of partial differential equations L(u) = 0 is nonlinear system then condition
(4) must be replaced by the following condition

XL(u) = ML(u)

It follows from (4) that if u is a solution of system (2) then @ = 7 is also solution of this
system. Thus the transformation x — x, u —> n acts on solutions of system (2). Such
transformations are called L-symmetries.

Proposition 1. If n',..., 77 are solutions of the defining equations
Ln* = My Lu, E=1,...p, (5)
then
P
x—z, u—)chnk, cr €R (6)
k=1

is the L-symmetry of equation (2).

Indeed, since functions n* satisfy (5) then the equality
P P
L(Z an®) = (Z cpMy) Lu.
k=1 k=1

is true due to linearity of the operators. This means that transformation (6) is L-symmetry.

Proposition 2. The set of L-symmetries of system (2) forms a monoid with the composition
operation.
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This immediately follows from the fact that symmetries act on solutions of the system and,
therefore, the composition of two L-symmetries of system (2) is an L-symmetry. Moreover, the
identity transformation is also a symmetry.

The second method of introducing symmetries of linear equations is described in [7,8]. Some
modified versions of definitions are provided below.

Definition 2. Let differential operator (1) be given. The differential operator S is called the
operator symmetry of equation (2) if there is a differential operator D such that

LS =DL. (7)
It is assumed that S is not a polynomial in L.

Obviously the operator symmetry S acts on solutions of equation (2), i.e., transforms solutions
into solutions.

Proposition 3. Let S;,S> be two operator symmetries of system (2). Then
b181 4 0252, 8182, 81852 — 526,
also operator symmetries for any by, by € R.
Proof. By condition the equalities
LS =D L, LSy = DsyL.
are true. It follows that
L(b1S1 + b282) = b1 LSy + bo LSy = b1D1 L + baDo L = (1D + boDs) L,
L5152 =D LSy = DDy L,
L(8:82 — 8281) = D1D2L — DDy L = (D1Dy — DoDy) L. |

Remark. If the commutator of operators S1,Ss is introduced according to the well-known formula
[S1,S2] = 8182 — 828 then the last expression in the proof is rewritten as

L[S1,8s) = [D1, Da] L.

Corollary. The set of operator symmetries of system (2) forms an associative algebra over R with
respect to ordinary multiplication and a Lie algebra with respect to commutator multiplication.

Proposition 4. If S is an operator symmetry of equation (2), and u = (u',...,u™) is a set of
smooth functions then n = Su is a solution to the defining equation that generates L-symmetry.

By assumption, there exists an operator D that satisfies equality (7). Applying to u the
operators on the left and right sides of (7), equality (4) is obtained in which n = Su and M = D.

2. Symmetries of stationary gas dynamics equations

The L-symmetries introduced above can be applied to some nonlinear equations. As an
example, let us consider the well-known system of stationary equations

2

uy — v, =0, (u® — c)uy + 2uvuy + (v — v, =0, (8)

that describes flat steady irrotational flows of compressible fluid [9,10]. Here u, v are components
of the velocity vector, ¢ is the speed of sound, expressed from the Bernoulli integral

u? +v? + I(c?) = const.
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Writing equations (8) in terms of hodograph variables, system of linear equations [9]
Ty — Yo =0, (u? =)y, — 2uvz, + (v — ), =0, (9)

is obtained for two unknown functions x,y that depend on u,v. It is not difficult to see [9] that
both systems admit the following rotation, scaling and translation operators:

0 0 0 0 0 0 0
—y— _A'_ui —

ou " "ov Var ey Tar Yoy an oy
The rotation operator admitted by the system (9) in canonical form has the form

(—y + vz, —ux )g—&—(x—kv —u )2
y u v 8x yu y'U ay'

Therefore, according to Proposition 1, the transformation
G=u, 9=v, T=-Y+0Ty—UTy, §=2T+VYy— Uy

acts on solutions of linear system (9) and it is an L-symmetry of this system. Using three other
symmetry operators, L-symmetry of the form

t=u, V=0 (10)
T =ci(~y+ory —uxy) + 2+ 3, §=c1(T+vyy —uyy) + c2y + ca, (11)

is obtained, where c; are arbitrary constants.
In order to obtain symmetries of gas dynamics equations (8), it is necessary to express the

derivatives ., Ty, Yu, Yo in terms of the derivatives u,,uy, vy, vy. Using the hodograph transfor-
mation, it is easy to find these derivatives [9)

Loy = Uy/Ja Ty = 7uy/<]a Yu = 71}36/‘]7 Yo = ut/Ja

0
where J = agu’ v§ is the Jacobian of functions u,v. Thus, the formulas of transformations (10),
T,y
(11) have the following form
U=u, V=0 (12)
- VVy + uU - VUV, + Uy
:E:cl(—y—l—yjy)—ﬁ—qx—}—c?,, y:cl<w—J>+02y—|—C4. (13)

The last expressions determine the transformation of solutions of system (8) back into solutions
of this system.
Combination of 10), (11) and

Q=1 =10
T =b1(—§+ 0Ty — UTy) + boT + b3, G = c1(T + 0y — Ufy) + b2y + ba,

gives a new second-order symmetry of system (9).

One can obtain symmetries of system (9) of arbitrary order by means of compositions. Thus,
an infinite series of symmetries of the system in the hodograph variables arises. An infinite series
of symmetries of the gas dynamics equations (8) are obtained by recalculating the corresponding
derivatives.
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Conclusion

Using the found symmetries, it is possible to construct solutions from known ones. For exam-
ple, if scale-invariant solutions [9] of system (8) are taken then new solutions can be generated
using formulas (12), (13). The first works devoted to new types of symmetries have appeared
recently [11,12]. This approach requires further development and construction of new examples.

This work is supported by the Krasnoyarsk Mathematical Center and financed by the Ministry
of Science and Higher Education of the Russian Federation in the framework of the establish-
ment and development of regional Centers for Mathematics Research and Education (Agreement
no. 075-02-2024-1378).
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CuMmMeTpun JTUHENHBIX U HEeJIMHEHBIX ypaBHEHUIT
C YaCTHBIMU ITPOU3BOHBIMU

Ouaer B. Karmos
WucruryT BBIUMCIMTEILHOrO MOAeuposanus CO PAH
Kpacnosipck, Poccuiickas @enepanys

Awnnoranusi. PaccmaTpuBaroTcst onepaTopbl BBICIIAX U OTIEPATOPHBIX CAMMETPHUil IMHEWHBIX yPABHEHUN
C YaCTHBIMU Tpon3BOaHbIMEA. OTEPATOPHI BBICIIHX CUMMETPpuil 06pa3yioT aarebpy Jlu, a omeparopHbie -
aCCOIMATUBHYIO ajirebpy. YCTaHABJIUBAETCH CBSA3b MEXKJIy 9TUMH CUMMeTpusaMu. HaiijeHbl HOBble CHUM-
METPHUHU JBYMEPHBIX CTAIIMOHAPHBIX YPABHEHUN Ta30BON JTUHAMUKU.

KuroueBrbie cjioBa: BBICIIHE CHUMMETPUN, ONEPATOPHBIE CUMMETPHUHN, YPABHEHUS Ta30BON TUHAMUKH.
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1. Introduction and preliminaries

In 1922, S. Banach [4] introduced the notion of Banach contraction principle. It was extended
by Nadler [13] for multivalued mappings and some results related with generalization of various
directions (see [1-18]).

Very recently, in 2016 Mutlu and Giirdal [11] introduced the notion of Bipolar metric spaces,
which is one of generalizations metric spaces. Also they investigated some fixed point and coupled
fixed point results on this space, see [11,12].
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In this paper, we proved some coupled fixed point theorems for multivalued maps. Also we
provide examples, which supports our main results.
First we recall some basic definitions and results.

Definition 1.1 ([11]). Let ' and © be a two non-empty sets. Suppose that d: T x O — [0, +00)
be a mapping satisfying the following properties :

7o) If d(o,7) =0 then o =7 for all (o,7) €T x O,

)
m) If o =7 then d(o,7) =0 for all (o,7) €T x O,
) If d(o,7) =d(r,0) for allo,7 € TNO.

)

(
(
(72
(m3) If d(o1,72) < d(o1,71) + d(o2, 1) + d(02,T2) for all 01,72 €T, 71,72 € O.

Then the mapping d is called a Bipolar-metric on the pair (I, ©) and the triple (I, ©,d) is called
a Bipolar-metric space.

Definition 1.2 ([11]). Assume (I'1,01) and (I'2,03) as two pairs of sets and a function as
U T, U0O; = Ty UBOy is said to be a covariant map. If U(I'1) C Ty and ¥(01) C O2, and
denote this with U : (I'1,01) = (T2, O2). And the mapping ¥ : 'y UBO; = T'o U Oy is said to be
a contravariant map. If U(T'1) C O and ¥(O©1) C Ty, and write ¥ : (I'1,0;) = (T'2,03). In
particular, if di and dy are bipolar metric on (I'1,01) and (I, O2), respectively, we some time
use the notation W : (I'1,01,d1) = ([2,02,ds) and ¥ : (I'1,01,d;) = ([, 02,ds).

Definition 1.3 ([11]). Assume (T',©,d) be a bipolar metric space. A point & € TUO is termed as

a left point if £ € T, a right point if £ € © and a central point if both. Similarly, a sequence {0, }

on the set T' and a sequence {1,} on the set © are called a left and right sequence respectively.

In a bipolar metric space, sequence is the simple term for a left or right sequence. A sequence

{&.} as considered convergent to a point £, if and only if {£,} is a left sequence, € is a right

point and lim d(&,,&) = 0; or {&,} is a right sequence, £ is a left point and lim d(,&,) = 0.
n—-+oo n—-+o0o

A bisequence ({on},{n}) on (I',0,d) is sequence on the set I' x O. If the sequence {o,} and

{mn} are convergent, then the bisequence ({o,},{m}) is said to be convergent. ({o,},{m}) is

Cauchy sequence, if 1irn+ d(op,Tm) = 0. In a bipolar metric space, every convergent Cauchy
n,m——+oo

bisequence is biconvergent. A bipolar metric space is called complete, if every Cauchy bisequence
18 convergent, hence biconvergent.

2. Methods / Experimental Section

2.1. Coupled Fixed Point Theorems via A-symmetric covariant mapping

Definition 2.1. Let ¥ : (I'x ©) U (© xT') —» CL(I'UO) be a given covariant mapping. We say
that U is a A-symmetric covariant mapping if and only if (o,7) € A implies ¥(o, 7)RY(7, 0)

Definition 2.2. Let (T',0,d) be a bipolar metric spaces, o € I',7 € © and
U:(I'x0,0xT) = CL(T, 0) be a covariant mapping. An element (o,7) is said to be a coupled
fized point of U: (I'x O)U (O xT) - CLI'UO) ifo € ¥(o,7) and T € ¥(T,0).

Theorem 2.3. Let (T',©,d) be an complete bipolar metric space endowed with a partial order <.
Suppose that A is non empty, that is there exists (o,p) € A. Let F: (I' x ©,0 xT") = CL(T, ©)
be a A-symmetric covariant mapping and consider that f : T'x © — [0, +00) as

f(o,p) = D(o,F(0,7)) + D(F(7,0),p) for allo,7 €T and p,0 € O (2.1)
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is lower semi-continuous and there exists a mapping v : [0,4+00) — (0,1) satisfying

lim supv(r) <1 for each t € [0,400). (2.2)

r—tt

Assume that for any (o, p) € A there exist x € F(o,p) and y € F(p, o) satisfying

b(f (o, p))ld(o,y) + d(z, p)] < f(o,p) (2.3)
such that
fz,y) <o(f(o,p))ld(o, y) + d(z, p)]. (2.4)
Then FF: T'x©)U (@O xTI') - CL(I' UO) has a coupled fixed point. That is there exists
(o, B) € (T x ©)U (O x I') such that o € F(a, ) and g € F(B, ).

Proof. Since by the definitions of ¢ we have ¥(f(o,p)) < 1 and ¥(f(7,0)) < 1 for each 0,7 € T,
p,0 € O, it follows that for any (o, p),(7,0) € T x O, there exist u € F(o,p), v € F(p,0),
l € F(r,0) and m € F(p, ) such that

Y(f(o,p))d(o,m) < D(o, F(o,7)) and \/¥(f(7,0))d(T,v) < D(7, F(p,0))
VU(f(o,p))d(l, p) < D(F(7,0),p) and \/¢(f(7,0))d(u,0) < D(F(a,p), 0)-

Therefore, for each (o, p), (7,0) € T' x O, there exist u € F(o,p), v € F(p,0),

l € F(r,0) and m € F(p, ) satisfying (2.3).

Let (00, po), (70, 00) € A be an arbitrary and fixed. By our assumptions (2.3) and (2.4), choose
o1 € F(oo, po), p1 € F(po,00) and 71 € F(79,00), 01 € F(00, 7o) such that

¥(f (00, po))(d(o0, 01) + d(71, po)) < f(00, po) (2.5)

Y(f (70, 00))(d(70, 1) + d(071, 00)) < f(70, 00) (2.6)
and

(f(UO;pO))(d(UO,Ql) +d(7—17p0)) (27)

f(Ulupl) < ¢
< Y(f(710,00))(d(T0, p1) + d(071, 00))- (2.8)

f(r1,01)
From (2.5) and (2.7) we obtain that

flo1,p1) ¥(f(00,p0))(d(00, 01) + d(T1, p0)) <
\/T/J(f(ao,po))\/w(f(Uo,Po))(d(an 01) +d(11,p0)) <
Vi (f (o0, po)) f (oo, po)- (2.9)

From (2.6) and (2.8) we obtain that

f(71,01) Y (f (70, 00))(d(70, p1) + d(01, 00)) <
VU (f (10, 00))V Y (f (70, 00))(d(70, p1) + d(o1, 00)) <
VU(f(bo, q0)) f(bo,qo0)- (2.10)

Since F is a A-symmetric covariant mapping and (o9, po),(70,00) € A, we have
F(00,p0)RF(po,00) = (01,p1) € A and F(79, 00)RF (00, 70) = (71,01) € A.

By our assumptions (2.3) and (2.4), choose o3 € F(01,p1), p2 € F(p1,01) and 70 € F(71,01),
02 € F(p1,71) such that

INCININ

INCININ

U(f(o1,p1))(d(01, 02) + d(72,p1)) < flo1, p1) (2.11)
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Y(f (71, 00))(d(T1, p2) + d(0o2,01)) < f(T1,01)
and
floa, p2) < P(f(o1,p1))(d(o1, 02) + d(72,p1))

f(72,02) <U(f(11,01))(d(71, p2) + d(02, 01))-
From (2.11) and (2.13) we obtain that

f(o2,p2) U(f(o1,p1))(d(01,02) + d(72, p1)) <

\/ 01,91 \/7/1 0—1791))(61(0—1792)+d(7—27p1))g
\/ Ul7p1 fglypl .

From (2.12) and (2.14) we obtain that

f(72,02)

NN N

Y(f (1, 00))(d(71, p2) + d(02, 01)) <
\/ (1, 00))VY(f (71, 01))(d(T1, p2) + d(02, 01)) <
V([ (11, 01)) f(11, 01)

INCININ

(2.15)

(2.16)

with (o2, p2), (12,02) € A. Continue in this way, we get bisequence (oy,pn), (Tn, 0n) With
(Unapn)a (TnaQn)EAy On+1 EF(Urupn)» Pn+1 EF(pn70n) and 7,41 EF(TnaQn)a On+1 GF(QnaTn)

such that for all n € N, we have

¢(f(0n7pn))(d(0m Qn+1) + d(TnJrlvpn)) < f(Um pn)

w(f(TTM Qn))(d(Tna pn+1) + d(0n+17 Qn)) < f(Tn7 Qn)
and
F(Ons1: pny1) S O(f(on, pn))(d(on, 0ns1) + d(Tnt1, pn))

f(Tn-i-lv Qn+1) < ¢(f(7-na Qn))(d(Tru p7z+1) + d(o'n—&-la Qn))
From (2.17) and (2.19) we obtain that

U(f(On, pn))(d(On, 0nt1) + d(Trs1, pn)) <
\/Qp(f(anv Pn))\/d’(f(anv Pr))(d(On, 0nt1) + d(Tntt1, pn))
V([ (ons pr)) f(Ons pr).-

From (2.18) and (2.20) we obtain

f(0n+17 anrl)

INCINN

F(Tnt1, 0n41)

w(f('rna Qn))(d(Tn7 Pn+1) + d(gn+1a Qn)) <
)

NN N

V ( (TTL?QH))f(TnaQn)

Therefore, we get

f(o'n-‘rl’ pn+1) + f(Tn-‘rh Qn+1) < V w(f(0n7pn))f(0n7pn) + v ¢(f(7'n, Qn))f(Tna Qn)'

On the other hand

f(an+1;pn) +f T’I’L+17Qn \/ Unapn 1 fa-nvpn 1 +\/ Tna@n 1 f Tny On— 1
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and

f(CTmPn+1) +f TnaQn+1 \/ O’n 17Pn fan 17pn +\/ Tn 17Qn an 17Qn 225)

Now we prove (o, pn) + f(Tn, 0n) — 0 as n — 400. Suppose that

flon, pn) + f(Tn,0n) > 0 for all n € N, since if f(on, pn) + f(Tn, 0n) = 0 for some n € N. Then
we obtain

(D(on, F'(0nsTn)) + D(F(Tn, 0n), pn) + (D(Tn, F(pn, 00)) + D(F (00, pn), 0n)) = 0

D(J’I’HF(anTn))

D(F(7n, 0n), pn) =0 implies that p, € F/(

D(rp, F(pn,0n)) =0 implies that 7, € m = F(pn,0n)
( n) =

D(F(on, pn), 0

0 implies that o, € F(on, ) = F(0n, T

0 implies that o0, € F(on, pn

SN—
I
|
—
Q
g
S
2

also, we have

0 <inf, cr(o..pn) d(on, on) =
= D(on, F(on, pn)) <
< D(on, F(on:7n)) + D(pns F(0n, ™)) + D(pn, F (00, pn)) <
< (0'”, Pn) + infanF(‘rn,Qn) d(pn, Pn) <
< lim  f(op,pn) =0.

n—-+oo

Therefore, o, = 9, and similarly, we shows that 7,, = p,,. Then
(On, pn) € (T x ©)N (O x I') is coupled fixed point of F. Hence theorem is proved. O
Using (2.23)—(2.25) and % (t) < 1, we conclude that {f(on, pn)} and {f (7, 0n)} are strictly
decreasing bisequence of non-negative real numbers. Thus there exist § > 0 and A > 0 such that
hm f(anvpn) =0 and hIJ’I_I f(Tnv Qn) =\
n—s+o0o

n—-+
Now we will prove 6 = A = 0. Suppose that § > 0 and A > 0. Letting n — 400 in (2.23)—(2.25),
we obtain
0+ < lim _ sup VU (Ons1, pry1)d + lim sup /U (f (Tnt1, Ong1)A <
flont1,pn41)— F(Tnt1,0n41) =AY
<6+ A
and

§+X < lim ~ sup /Y (f(ont1,pn)0 + lim — sup /O(f (Tny1, 00)A <

f(ont1,on)—0 f(Tnt1,0n) =X

<o+ A

also

d+A < lim ~ sup i(f(0n, Put1)d +, lim  sup /Y(f(Tn, 0n+1)A <

fon,pny1)— F(Tnsont1)—= AT

<0+ A

In any case which is contradiction. Hence 6 = A\ = 0, that is
lim f(anvpn) = 11I+I1 f(Tna Qn) = 0.
oo n—-+0oo

n—+

Now we shows that (o, p,) and (7, 0,) are Cauchy bisequences in (I', ©, d).
Suppose that
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o= lim su ,
Fomeper )0t PVU(f(Tnt1; Pri1)
and A\ = lim sup \/Y(f(Tn+t1, 0n+1). Then by our assumption (2.2), we have § < 1,
F(Tnt1,0n41)—07F

A< 1. Let & and ¢ besuch that § <€ <1 and A < ¢ <1 then there is some ng € N such that
U(f(ont1, pnr1) < & VOf(Tnt1, 0n+1) < ¢, for each n > ng. Thus, from (2.23), we obtain

(s pn) + Cf (Tn, 00) <

F(Oni1; pns1) + f(Tog, 0n1) <€
< ng(a'n—lvpn—l) + sz(Tn—ly Qn—l) <

(2.26)
< £n+17n0f(0_n0, pno) + CnJrlinOf(Tnoa Qno)~
Since 1(t) = b > 0 for all ¢ > 0, from (2.17), (2.18) and (2.26), we get
(d(anv Qn+1) + d(TnJrh pn)) + (d(Tn7 pn+1) + d(0n+17 Qn)) <
< 1 n—mno n—no (227)
= %(5 f(Unoupno)+C f(TnoﬂQﬂo>)'
On the other hands from (2.24) and (2.25)
f(on+1upn> + f(Tn+1u Qn) < § (Un>pn—1) + Cf(Tnu anl) <
g §2f(‘7n—1vpn—2) + CQf(Tn—lv Qn—2) (228)
< £n+1f(013 PO) + CnJrlf(Tla QO)
and
(d(am @n) + d(Tn-Ha Pn—l)) + (d(Tna pn) + d(0n+17 Qn—l)) <
g . (2.29)
X %(E f(gn17pﬂ0)+< f(TnUQmJ))
also
f(anypn+1) + f(Tn7 Qn-i—l) < §f(0n—1’,0n) + Cf(Tn—h Qn) <
< £2f(0-n727 pn—l) + CQf(Tnf% Qn71>
(2.30)
<& f (00, p1) + ¢ f (70, 01)
and
(d(o'n—la QTL+1) + d(Tru pn)) + (d(Tn—h pn-l—l) + d(O’n, Qn)) <
(2.31)

< %(Eninof(gnov Pm) + Cninof(Tnm in))

For each n,m € N with n < m, we have (27), (29) and (31)
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< (d(ana Qn+1) + d(Tn-‘rla pn)) + d(0n+17 Qn) + d(Tm Pn+1)) +
+2(d(ont1, 0ny1) + d(Tnt1, pryr)) + -+ 2(d(Om—1, 0m—1) + d(Trn—1, Pm—1)) +
+(d(am—17 Qm) + d(T’fm pm—l)) + (d(ama Qm—l) + d(Tm—la ﬂm)) <
1 2
< —= (& noy Mng + n-no noy ng + —(gntimo niy Mng +
\/5(5 f(Ongs Pro) + ¢ f(Tng s Ono ) \/5(5 JACARYIY

2
+Cn+linof(7_n1 ’ Qno)) +eet 7(§m+17nof(gnl ’ pnO) *

. Vb
+Cm+1_n0f(7—n1 ) Qno)) + (€M—”0f(0n0 ) pn1) + Cn_nof(Tnoa QTH))'
— 0 as n,m — +o0.

Vb

Hence, (o, pn) and (7, o) are Cauchy bi-sequences in (T',0,d). Since (T',0,d) is complete,
there exist a, 5 € I" and v,n € © such that
lim o,=n, lim 7,=7v, lim p, =27, liar_l Oon = Q. (2.32)
n—-+0oo

n——+oo n——+o0o n——+oo
By our assumption f is lower semi continuous. Then we have

0< fla,y) = Dle, F(n, ) + D(F(B,n),7) < lim inf f(7m, 0n) = 0.

Hence D(a, F'(n,8)) = 0 and D(F(8,7n),v) = 0 which implies that o € F(n, 3) and v € F(5,7n).
And similarly we can prove that 8 € F(y,a) and n € F(«, ).
Again from (2.32), we get

d(a,n) =d( lim g,, lim o,)= lim d(o,,0,) =0

n—-+4oo n—-+oo n—-+oo

and
d(B,v) =d( im p,, lim 7,)= lm d(7,,p,) =0.
—

n—-+oo n—-+oo n—-+oo

Therefore, « =7 and § =~v. Then o € F(a, 3) and 8 € F(8, a), that is

(o, 8) € (T x ©®) N (O xT') is a coupled fixed point of F. Now we prove the uniqueness, let
(a*,5*) € (T x ©)U (O xT') be another coupled fixed point of F. If (a*, 5*) € (T x ©), then we
obtain

0< f(a®,5) = D(a®, F(a, §) + D(F(5,), 5) < _lm_inf f(on, pu) = 0.

Therefore, D(a*, F(a, 8)) = 0 and D(F(8,«),8*) = 0 implies o* € F(«, ) and * € F(8,a).
So, we get a = a* and § = §*.

Similarly, if (o*, 8*) € (© x '), we have a = o* and 8 = *.

Then (a, f) is a unique coupled fixed point of F.

Example 2.4. Let T’ = {i,,,(R) /U, (R) is upper triangular matrices overR} and
O ={L,(R)/Ln(R) is lower triangular matrices over R} with the bipolar metric

d(2,Q) =Y |¢ij — wijl
ii=1

for all ® = (¢ij)mxm € Um(R) and Q = (Wij)mxm € Lm(R). On the set (I',0), we consider the
following relation :
(I),QEFU@,(I)jQ@(mj < wij
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where < is usual ordering. Then clearly, (T',0,d) is a complete bipolar metric space and
(T,0,=) is a partially ordered set. And (T',©) has the property as in Theorem (2.3). Let
F:(I'x0,0xT)= CL(I,0) be defined as

F ((baﬂ) = (¢lj)m><mlm><m v ((E = (¢ij)m><ma Q= (Wij)mxm) S (F X 9) ) (9 X F)
Then

f(@,9Q) =D(®,F(Q,®))+ D(F(P,0),0) =

=inf{d(®,Y) : Y € (Wij)mxmImxm} +1Inf {d(X, Q) : X € (dij)mxmImxm} =
i,j=1
Also, let 1 : [0,+00) — (0,1) by ¥(t) = %-I-t then obviously, lim+ sup¥(r) < 1 for each t €
r—t
[0, +00) with out loss of generality we may assume that
0= (Oij)mxm =Y = (yij)mxm = ® = (¢ij)m><m

and
0= (Oij>m><m =X= (xlj)me = Q= (wij)mxm~

It is obviously,
P(f(2,)[d(®,Y) +d(X, Q)] < f(2,Q)

such that
FXY) <9(f(2,2)[d(P,Y) +d(X, Q)]

Hence all assertions of Theorem (2.8) are satisfied and (Opyxcm, Omxm) s the coupled fized point
of F.

Theorem 2.5. Let (I',0,d) be an complete bipolar metric space endowed with a partial order <.
Suppose that A is non empty, that is there exists (o,p) € A. Let F: (' x 0,0 xT') = CL(T", ©)
be a A- symmetric covariant mapping and consider that f : T' x © — [0, +00) as

flo,p) = D(o,F(o, 7))+ D(F(7,0),p) forall o,7 €T and p,0 €O (2.33)
is lower semi-continuous and there exists a mapping v : [0,4+00) — (0, 1) satisfying

lim+ supy(r) <1 for each t € [0, +00). (2.34)
r—t

Assume that for any (o, p) € A there exist x € F(o,p) and y € F(p, o) satisfying

V(d(o.y) + d(z, p)[d(o,y) +d(z, p)] < D(o, F(e,7)) + D(F(r, 0), p) (2.35)

such that
D(z, F(v,u)) + D(F(u,v),y) < ¢(d(o,y) + d(z, p))d(o, y) + d(z, p)] (2.36)

for some v € F(o,7) andu € F(1,0). Then F: (T x©)U (O xT') = CL(T'UB) has a coupled
fized point. That is there exists (a, B) € (T'x ©O)U(O xT') such that o« € F(a, ) and 8 € F(B, ).

Example 2.6. Let I' = {U,,(R)/U(R) is upper triangular matrices over R} and © =
{L€(R)/ L (R) is lower triangular matrices over R} with the bipolar metric

d(2,Q) =Y [¢ij — wijl

4,j=1
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for all @ = (¢ij)mxm € thm(R) and Q = (Wij)mxm € £m(R). On the set (I',0), we consider the
following relation :
P, 0ecT"UB, @‘jQ@d)U <wij

where < is usual ordering. Then clearly, (T',©,d) is a complete bipolar metric space and (T',©, <)
is a partially ordered set. Let F': (I' x ©,0 x I') = CL(I",0) be defined as

v ((I) = (¢ij)m><ma Q= (Wij)mxm) S (F X @) U (@ X F)
define 9 : [0,4+00) — (0,1) by ¥(t) = % First we shall prove that F(®,) satisﬁes all the con-

ditions of Theorem (2.5). In fact it is easy to see that the mapping f(P, ) =1 Z |pij — wij]

4,j=1
is lower semi continuous. Thus for all
(®,2) € (' xO)U (O xT), there exist X € F(P,Q) = ((bzg)fmxrn and
Y € F(Q,®) = (“J)%Xm such that
4 m
D(®, F(2,®)) + D(F(®,9),Q) = 7= | D_ 16y —wiyl | =
ij=1
1<~ 4
(3 ey
1,7=1
L[ & 1 1
== > (¢ — gwii) + (50 —wiy)l | <
i,j=1
1 m
< g Z |¢23 wzg| + Z | ¢23 Wzg| <
1,7=1 i,7=1

<Y(d(P,Y) +d(X,Q)[d(D,Y) + d(X, Q)].

It is obviously,

\/¢ (®,Y) +d(X,Q)[d(®,Y) +d(X,Q)] < D(®,F(Q,P)) + D(F(9,0),Q)
such that
DX, FY, X))+ D(F(X,Y),Y) < ¢(d(®,Y) + d(X,Q)[d(D,Y) + d(X, Q)].

Hence all assertions of Theorem (2.5) are satisfied and (Oupyscm, Omxm) s the coupled fized point
of F.
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Muoro3uadable A-CUMMeETPUYHbIE KOBAPUAHTHbBIE
pe3yJabTaThbl B OUTOJSIPHBIX METPUIECKNX ITPOCTPAHCTBAX

I'. H. B. Kumop

Daky/IbTET UHKEHEPHOIW MaTEMATHKU ¥ I'yMaHUTAPHBIX HAYK
WNuxenepnsiit komnemxk Carn Pama Kpummnam Pamxy
Angxpa-Ilpagem, Nuaus

B. IITpunyBaca Pao

JlemapTaMeHT MaTeMaTUKH

Ambenkap yHUBEPCUTET

Angxpa-TIpanerm, Nngus

. Pawm IIpacan

DakysibTeT MATEMATUKHI

Nuxenepubrit kosutemk Hasra Masuta Pemimn

Husbsa narap, ['xarkecap manman

Tenanrana, Uaans

CrosH PagenoBu4

DakyaIbTET MAITMHOCTPOEHUST

Benrpanckwuit yausepcurer

Benrpan, Cepbust

Amnnoranusi. B 9T0if cTaTbe MBI JOKABIBAEM HEKOTOPBIE TEOPEMBI O HMAPHBIX (PUKCHPOBAHHBIX TOUKAX
21151 TUOPUJTHBIX [IAD B OTOOPaYKEHUIX, UCIIOJIB3YIOMuUX A-CUMMeTpUYeCKe KOBAPUAHTHBIE OTOOPaYKEHUsT
B OUIIOJISIPHBIX METPUYECKUX ITPOCTPAHCTBAX. MbI TaKKe JaeM HEKOTOPbIE TPUMEPBI, KOTOPbIe OCHOBAHBI
Ha HAINX Pe3yJIbTaTax.

KiroueBbie ciaoBa: A-cuMMeTPUYHOE KOBapHaHTHOE oToOpaykeHwe, rmOpHjHasi Hapa OTOOparkKeHwHil,
CBsI3aHHAsI HEMOBUXKHAsI TOYKa, OUITOJISTPHBIE METPUYECKHE TTPOCTPAHCTBA.
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Abstract. The problem of bending of a thin orthotropic rectangular plate clamped at the edges is
considered in the paper. The solution is obtained using the Legendre and Chebyshev polynomials of the
first kind. The function that approximates the solution of the biharmonic equation for an orthotropic
plate is presented in the form of a double series expansion in these polynomials. Matrix transformations
and properties of the Legendre and Chebyshev polynomials are also used. Roots of these polynomials
are used as collocation points, and boundary value problem is reduced to a system of linear algebraic
equations with respect to coefficients of the expansion. The problem of bending of a plate caused by the
action of a distributed transverse load of constant intensity that corresponds to hydrostatic pressure is
considered. This boundary value problem has analytical solution. The results of calculations for various
ratios of the lengths of sides of the plate are presented. The values of deviation of solutions constructed
using Legendre and Chebyshev polynomials from the analytical solution of the problem are presented in
terms of the infinite norm and the finite norm in the space of square-integrable functions.

Keywords: bending a thin orthotropic plate, collocation method, Chebyshev polynomials of the first
kind, Legendre polynomials.
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Study of bending of a thin rectangular plate is essential in modeling thin-walled spatial struc-
tures. Structures made of orthotropic materials unlike structures made of isotropic materials have
high load-bearing capacity. Then one can reduce their weight with an increase in their strength.
In this regard, the development of methods for modelling of such plates under the action of vari-
ous types of loads is one of the main tasks of mechanics of thin-walled structures. Solution of the
problem of bending the median plane of a square orthotropic plate pinched on all sides is con-
structed [1]. The method of initial functions using an exponential series with unknown coefficients
was employed. Distributions of bending moments and shearing forces were found. The results of
calculation of bending of a rectangular plate based on integral transformations under the action
of constant intensity load, hydrostatic pressure and point load concentrated in the center of the
plate were presented [2], [3]. Bending of the orthotropic plate under various boundary conditions
was studied [4]. Numerical solution of the problem of bending of a rectangular plate consisting
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of orthotropic layers arbitrarily oriented in the plane of the plate which are rigidly fixed to each
other was obtained by the method of collocation and least residuals [5]. Equilibrium models of
plates with rigid inclusions were considered [6]. A dynamic stiffness matrix was constructed for
plane vibrations of a free orthotropic plate [7]. The results of analysis of frequencies of these
vibrations were presented [8]. Deflections of a structural element representing a plate with a
contour attachment the points of which are located on a rigid base when an acceleration pulse
is transmitted in the direction perpendicular to the plane of the plate were calculated [9]. Study
was conducted on bending of rectangular orthotropic thin plates with rotationally fixed edges
under the action of arbitrary transverse loads [10]. The procedure for obtaining the stress distri-
bution over the plate thickness for a strongly orthotropic material for three approximate models
was described [11]. The first approximate model is the classical Kirchhoff-Love theory. The
second model allows one to find transverse shear deformations and stresses. The third approxi-
mation is the Ambartsumian theory. It allows one to find transverse shear and normal stresses.
In the presented work, to construct a solution of the problem of bending of a thin rectangular
orthotropic plate with pinched edges systems of Legendre and Chebyshev polynomials of the
first kind orthogonal on the segment [—1, 1] are used. They play an important role both in the
general theory of special functions and in the theory of orthogonal polynomials. Function that
approximates the solution of the biharmonic equation for an orthotropic plate is represented as a
double series expansion over these polynomials in combination with matrix transformations. In
this case, the boundary value problem is written in dimensionless form. To find the coefficients
in this decomposition approach proposed in [12] is used. It is based on the properties of Leg-
endre and Chebyshev polynomials. The problem of bending of the plate due to the action of a
distributed transverse load of constant intensity that corresponds to hydrostatic pressure is con-
sidered. This problem has analytical solution. The results of numerical solution of the problem
are presented. Following [13], the obtained values of deviation of the constructed solutions using
Legendre and Chebyshev polynomials from the analytical solution of the problem are given in
terms of the infinite norm [14] and the finite norm in the space of functions integrable with the
square [14,15]. To discretize the integral norm the decomposition of the integrand function into
the Chebyshev series is used. Coefficients of this decomposition can be found using values of
this function calculated in the roots of Chebyshev polynomials. The importance of sampling by
function values at points is emphasized in [16]. Verification of the obtained values of the integral
norm was carried out using algorithm from [17] in the Maple computer algebra system.

1. Derivation of basic equations

Let us consider a thin orthotropic rectangular plate (0<z <d;, 0<y<ds, —h/2<2<h/2)
which is under the action of a transverse load of intensity ¢(x,y). Let us take the median
plane of the undeformed plate for the zy plane, and z axis is directed towards the unloaded
outer plane. Volumetric forces are neglected. In this case, the partial differential equation to
determine bending of the plate has the form [18]:

0w 0w 0w
Dy— +2H —— — = 1
T Oxt + 0x20y2 Py Oyt ¢ (1)
where w(x,y) is the bending of the median surface of the plate, D, = E,h?/12, D, = E}h*/12,

H = Dy +2D,,, Dy = E"h*/12, D,,, = Gh3/12, G is the shear modulus, h is the thickness of
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the plate. Bending stiffnesses D, and D, are [19]

E,h? Do B

Dz: = 1571 .. — J9/1 ., .\
12(1 — 1/11/2) Y 12(1 — 1/11/2)

D1 = I/1Dy = VQDI, (2)

where E, and E, are Young’s modules for the main directions of elasticity, 11, v are Poisson’s
coefficients.

For a plate clamped along the contour, i.e., for x = 0, d; and y = 0, ds, boundary conditions
have the form [1§]

Ow

OJZO, %:O, $:O7d1, (3)
Ow

(.AJ:O, @:Ov y:O7d2' (4)

Let us rewrite equation (1) and boundary conditions (3) and (4) in new dimensionless variables
x* =x/dy and y* = y/ds:

o*w*  2H OQ*w* D, O*w*

il ] =q*, 5
635*4 + Dw 83)*28y*2 + Dz ay*4 q ( )
ow*
=0, — =0, =0, 1, 6
« ox* v (6)
Ow* da
* = =0 =0, dE df =2 7
w ’ ay* ’ Yy ) W2 2 dla ( )
wrqodt . . .
where ¢ = qoq¢*, w = D qo is the intensity of some constant load.
x

Let us construct a solution of boundary value problem (5)—(7) by the collocation method
using Chebyshev polynomials of the first kind and the roots of these polynomials as collocation
points.

2. Construction of a solution of boundary value problem
using Chebyshev polynomials of the first kind

Let us present function w* as a double Chebyshev series. For this purpose, let z; = 2z* — 1,
xe = 2y*/ds—1, where x1, x2 € [—1, 1] since Chebyshev polynomials of the first kind are defined
on the segment [—1, 1]. In this case, problem (5)—(7) has the following form in variables z; and
T2

Puwr Ot P (8)
/{, P
M oat T 0a%0a3 T ag T

a *
w* = 0, Ka (9(:1 =0, z1=-1,1, (9)

ow™
w 3 K5 31'2 ) T2 ? ( )

32H 16D 2
where K1 = 167 Ko = Dxd§27 K3 = Dmd;l’ R4 = 2, Ry = dfg
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Limiting the expansion of w* to the terms of the series with numbers k; < n; for a; (i = 1,2),
one can write

W (@1,82) = Y Akyky Ty (21) Ty (22) = T (21) @ Ta(2) A, (11)
by

where Ti(z;) = (To(x;) Th(xs) - . . Tn,—1 (i) Tn, () is a matrix of size 1xn} (n, = n;41,i =1, 2),
the elements of which are Chebyshev polynomials of the first kind T}, (z;) = cos(j; arccos x;)
(ji = O0,n4, ¢ = 1,2) [20], A is the matrix with size nin} x 1 with elements ap,x,: A =
(@00 @01 - - - Anymy—1 Gmymy) - The sign ® in (11) is used to denote the Kronecker tensor product
of two matrices [21]. The elements of the matrix are found by collocation. Let us choose the
roots of polynomials T,, 11 and T, 11 as collocation points in (8) for 1 u xs:

2n; — 2k; +1 .
i, = COS (W) k=0, i=1,2. (12)
Then (@ ok + 1)
Ty, (xik,) = cos ( Ji 2(;% n 13 ) » Jiki=0,ng, i=1,2. (13)
Moreover, if n; is odd then i, = —Zin,—m; and Ty, (Tim,) = (17T (@ini—m,),
(mi =0, (n; —1)/2; ji = 0,n4; @ = 1,2). If n; is even then x;,,/9 = 0, Tim, = —Tin,—m,

and T}, (@i m,) = (= 1) T}, (Tini—m,)s (mi =0, n;/2 — 1; j; =0, n;; i = 1,2). The value of T}, (0)
is found using the following representation [20]

i

[5:/2] foi 21 c ¢ -
i —1)~2% Ji(ji =k = 1)!

T (z;) = Ji=2k _
5 (@3) 1;:0 kT T, Sk (ji — 2k)k! ’

where [j;/2] is the integer part of the number j;/2. If j; is even then Tj,(0) = g;, /2 = (—1)7:/2,
otherwise T}, (0) =0 (i = 1,2).
The derivative of T;(z;) with respect to x; is represented as a product of T;J; as follows [22]

—_—
dr, . % ,
de; =Ji kz_o CkiTki (LL'Z), Ji 2 1,

ji+k; —nech.
where ¢g = 1 and ¢, = 2 (k; > 0), and J; is an upper-triangular matrix with nonzero elements
Jioj, = Ji (Ji is odd, j; = 1, ny) and Ji g, j, = 2Ji (Ji — ki > 0 and j; + k; — odd, j;, ki = 1, n,,
i =1,2). Here and below, numbering of rows and columns in matrices is started from scratch.
For the second and fourth derivatives of T;(x;) with respect to x; one can write

dIT;

dj:TJﬂ j=2,4;i=1,2. (14)
€T

Substituting collocation points (12) into equation (8), a system of linear algebraic equations
is obtained. Then equations at points x; = z;¢ and z; = ;,, are excluded, and equations
corresponding to boundary conditions w*(£1,x2 x,) = 0 and w*(x1 x,,+1) = 0 are introduced:

T1(—1) ® Ta(z24,)A =0, T1(1) ® Ta(z2,)A =0, k2=0,no, (15)

T1($17k1) ® Tz(—l)A =0, Tl(xl,kl) ® Tz(l)A =0, ki=1,n —1. (16)
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At points x; = x;,1 and x; = x; »,—1 equations satisfying conditions =0(=1,2)

are written
Tl(—l)Jl ® Tz(l‘g’kz)A =0, Tl(l)Jl ® Tz(l‘g’kz)A =0, ko=0, no, (17)

Tl(xl,kl) ® (Tz(—l)Jz) A= 0, Tl(ml,kl) ® (Tz(l).]z) A= 0, kl = ]., ny — 1. (18)
As a result, using (11), (14)-(18), one can obtain

5
BA=F, B=) Bn, (19)

m=1

where F = (foo fo1 -+ fain,)? with elements fi, x, = ¢*(T1.5y,Toky), (ki =2, nj — 2,1 =1,2),
square matrices By, (m = 1,5) of size ninf x nin} defined as

B, = s1G{J1" ® GY, Ba =rGlJ:1* ® (G3J2%), Bs=r3GY ® (G3J,?)
B4:G3®G2+G/]T®G4, B5:K)4G5J1®G2+I€5G/]f®(G6J2).

Here Gi, G, Gsi and Ggyi are square matrices with sizes n} x nf (i = 1,2):

Ti(zi0) | 0 Ti(-1) 0
Ti(xiyl) 0 0 Ti(fl)
Ti(xi,z) Ti(xm) 0 0
G; = , Gl = , Gayi = , Gayi =
Ti(Zin,—2) Ti(Zin,—2)
Ti(a:im,i_l) 0 0 Tl(l)
Ti(xi,n,;) | L 0 | L Tl(l) | L 0 |

To find values T;(—1) and T;(1) relations T; ;, (—1)=(—1)7, T; ;,(1)=1, (j; =0, n;, i = 1,2)
are used citebibGer3.

The elements of matrix A are obtained from equation (19). Function w* is restored the using

(11).

3. Constructing a solution of boundary value problem
using Legendre polynomials

Let us represent function w* as a finite sum of a double Legendre series:

W (21, 02) = Y kyky Pry (71) Py (72) = P1(21) @ Pa(w2)A, (20)
bby
where Pi(x;) = (Po(z;) Pi(x;) ... Py,—1(z;) P, (z;)) (i = 1,2), and Legendre polynomials P;, (z;)
are defined as follows

Po(xi) =1, Pi(zs) =z, (Ji + )Py 11(ws) = (24 + Vi Py, (x3) — ji Py, 1), j =1

As collocation points z;j, for x; in equation (8) the roots of polynomial P11 (i = 1,2)
are used. According to [22], these roots x;y, are eigenvalues of a symmetric matrix L; of size
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n; X n; with nonzero elements L; , 41k, = Lik,; ki+1 = (ki + 1)/\/4(1@ +1)2—-1(k;=0,n; — 1,
i = 1,2). Moreover, if n; is odd then x; ,m, = —%i n;—m; and P}, (T m,) = (—1)7 P}, (@i ni—m. )
(m; =0, (n; —1)/2; ji = 0, ng; i = 1,2). If n; is even then z;,,, /2 = 0, Tjm, = —Tin,—m, and
Pji(xivmi) - (*1)jiqu‘,($i7ni—mq‘,)a (ml =0, ni/2 -1 5i =0,n; 1= 172)~ The value Pji(O) is
found using the following representation [22]

[5:/2]

ji— (—1)k(2j; — 2k)!
Pi(xi)= Y qal T qo= 1 : ,
k=0 27i (j; — 2k)!(j; — k)'K!

Thus, if j; is even then ‘
(=1)7 /2!

G\
27i [ == |12
(5)
otherwise, P;,(0) =0 (i =1,2).
The derivative of P;(x;) with respect to x; is represented as a product of P;J; using [22]

Pji (0) = Sii/2 =

dp;, = _
Az, Z (2k; + 1) Py, (z), Ji =1,
i k:i=0
ji+k;—nech.

where J; is an upper-triangular matrix of size n} x n; with nonzero elements J; g, ji = 2k; +1

(ji — ki > 0 and j; + k; — odd, j;, k; = 0, n;, i = 1,2 For the second and fourth derivatives of
P;(z;) with respect to x; one can write

dP; :

L_PpJi, j=24i=12. (21)

da?

3

Using the selected collocation points for equation (8), equalities (20) and (21)and taking into
account boundary conditions (9) and (10), system of equations (19) is obtained, where matrices
Gi, G”i, Gayi, Gy and G”; are defined by P; (i = 1,2). In this case, the values P;(—1) and
P;(1) are found using as follows P; ;,(—1) = (—1)%, P, ;,(1) =1, (j; =0, ns, i = 1,2). Restoring
elements of matrix A from (19), one can obtain function (w*(z1,x2) from (20).

4. Numerical results and their analysis

As an example, let us consider the problem of bending of a rectangular orthotropic plate
under the action of a transverse load which is defined as

q* (z*,y*) = cos(m(2z* — 1)) <1 +cos <7T (25’5* - 1))) !

+ cos <7r <2y* _ 1>> <D2:;§2cos(7r(2x* S 1)+ (1 4 cos(n (20" — 1)))). (22)

* *4
d2 %1 d2

In this case, the analytical solution of boundary value problem (5)—(7) has the form

161774 (1 + cos(m(22™ —1))) (1 + cos (w <2dy§ — 1))) : (23)

The values of the physical parameters from [1] and [18] are used in calculations: E! =
131-107 kg/m?, B, = 42-107 kg/m*, E' = 5.1-10" kg/m?, G = 11.1- 107 kg/m?. Deviations

wo (2, y") =
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of constructed solutions (11) and (20) from analytical solution (23) are found by the infinite
norm [14]:
[w" —wglloo = max |w™(z",y") —ws(z",y7)], (24)
(z*,y*)€Q

where = [0, 1] x [0, dj], and the finite norm in the space of square integrable functions [14]

and [15]:
1 pdg 1/2
||w*—ws;||2—</ / <w*<x*,y*>—w:;<x*,y*>>2dx*dy*> . (25)
0 0

Evaluation of expression (24) is carried out in term of the infinite norm of the difference
between vectors W and W, with elements equal to the values of functions w* and w; at uniformly
distributed points (z ,yjy,) from © domain:

oo = W = Walloo = max o (af, ) — i (07,07,
i=1,2

where W = (wOO wo1 - .- Wm,y mg)Tv Wk ky = W*(leayzz)a W, = (wa,OO Wa,01 -+ Wa,m, mg)T and

Wa kyky = Wo (T, Yp,) (ki = 0,m;, i = 1,2). The obtained values of the deviation estimate for

d
the infinite norm e, are presented in the Tab. 1 for n; = no = n and my = mgy = 100 for d} = d—z
1

from [2,3] and [23]. The notation er « is used in the case of Chebyshev polynomials, and notation
ep,0o is used for Legendre polynomials. The degree of 10 is indicated in parentheses. For values
d3 shown in Tab. 1 the maximum deflection value in the center of the plate is 0.002566496 10~°.
The third and sixth columns of this table present estimates of the deviations of solutions (11)
and (20) between successive iterations of n — 1 and n according to the infinite norm
o = 0 W5, 01,) — 0 (o, 0, )
i=1,2

where m; = my =100. The fourth column of Tab. 1 contains the values of the infinite norm ér o
of the difference between W, and the vector with elements obtained as a result of interpolation of
function (23) by Chebyshev polynomials. The corresponding values of the norm €p o, in the case
of Legendre polynomials are given in the seventh column of this table. It can be seen from the
results presented in Tab. 1 that solutions obtained using Legendre and Chebyshev polynomials
of the first kind coincide with the analytical solution with high accuracy (23) for relatively small
values of n. The obtained values of deviation for the infinite norm er ., and epo, of these
solutions approach the corresponding values of deviation norms €7 o, and ép . for polynomial
interpolations of function (23). It indicates good approximation properties of the method. The
values of er p, oo and ep, oo can be used as an estimate of the error of the constructed solutions.

To discretize norm (25), integrand function (w*(z*,y*) — w?(z*,y*))? is represented the in
the form of a partial sum of a double series according to Chebyshev polynomials

qi
(w* (21, 22) = wi(21,22))> = > g kykyThy (€1)Tky (32) = T1 g(71) ® T2 g(z2)Aq,  (26)
by
where Tqi(z;) = (To(z:) Ti(x)... Tog—1(xi) Ty, (xi)). Matrix elements Agq =
(@q,00 Gq,01 - - - Qqq1ga—1 aq1q2)T are determined using roots x; x, of polynomials Ty, 41 (1 =1,2):

A=Giq ' ®GCGaq 'Sy, (27)
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Table 1. Values of deviations in term of the infinite norm eo, €y,00 and és versus n for ¢*(x*, y*)
given in (22)

n ‘ €T ‘ €T, n,00 ‘ éT,oo ‘ €P o ‘ €Pn,oco0 ‘ éP,oo
45 =05
9 [ 55(6) | 7.2(6) | L1(7) | 81(6) | 9.1(6) | L4(7)
12 [ 7.9(-9) | 1.8(-8) | 2.7(-11) | 1.3(-8) | 2.9(-7) | 8.9(-11)
15 | 5.2(-11) | 6.2(-11) | 3.0(-13) | 9.5(-11) | LI(-10) | 5.1(-13)
18 [ 1.0(-14) | 5.7(-13) | 2.7(-17) | 2.0(-14) | L1(-12) | 6.1(-17)
& = 1.0
9 [ 54(6) | 7.0(6) | L1(-7) | 7.9(6) | 8.9(6) | LA(7)
12 | 7.8(-9) | 1.8(8) | 2.7(-11) | 1.3(-8) | 2.9(-7) | 8.9(-11)
15 | 5.1(-11) | 6.1(-11) | 3.0(-13) | 9.3(-11) | 1.O(-10) | 5.1(-13)
I8 [ 1.0(-14) | 5.6(-13) | 2.7(-17) | 2.0(-14) | LI1(-12) | 6.1(-17)
=15
9 [ 5.8(6) | 7.7(6) | Li(7) | 8.6(6) | 9.6(-6) | L4(7)
12 | 84(9) | 1.9(7) | 27(-11) | 14(8) | 3.1(7) | 8.9(-11)
15 | 5.5(-11) | 6.5(-11) | 3.0(-13) | 1.0(-10) | L1(-10) | 5.1(-13)
18 [ 1.0(14) | 6.0( 13) | 31(-17) | 22(14) | 1.2(12) | 6.1(17)
where Sq = (500501 --- Sq1 go)7 With elements: sg, r, = (W (T1ky, T2ky) — Wi (T1 ks T2k)) %,

(k; =0, ¢;, i = 1,2), square matrix Gj q has size (¢; +1) x (¢; +1) and it is defined similarly to
G; (1 = 1,2). The inverse to Gj q matrix Gi ¢ ! is obtained by transposing G; .q then multiplying
Giq' by 2/(g; +1) and dividing elements of the first row of this matrix by 2 (i = 1,2). Tt follows
from the equality [20]

ai +1 Z (@i, ) Tja (i) = V7520512
K3

where §;, ;, is the Kronecker symbol7 Yro0=2,7r;, =1 (1 >0,i=1,2).
Using representation (26), one can obtain for the double integral in (25)

1 pdy
R A R R T / / (w1, 2a) (21, 02)) oy das =
dy
= Z leq(ml)dxl (9 Tz}q(wg)dfﬂgAq. (28)
-1 —1

According to [20], there is the following relation for j; = 0 and even j;

1
2
/ Tji(xi)dxi = T3 Ji=0,1=12,
1 1_-71'

otherwise, the value of the integral is zero.

Then 1
/ T q(7i)dz; = Ry, (29)
-1
where R; is a matrix of size 1 x (¢; + 1) with elements R; o ;, = 2/(1 —j?) (j; — even, j; =0, g,
i=1,2).

Substituting (27) and (29) into (28), one can obtain
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d*
e = le @R; (G1q ' ®Gaq 'Sq) . (30)

The Tab. 2 shows the values of deviations er o and eps of constructed solutions (11) and
(20) from the analytical solution of problem (23) in term of the norm (25) based on (30) at
q1 = g2 = 10. The degree of 10 is indicated in parentheses.

Table 2. Values of deviations in term of the integral norm es, e, 2 and €, versus n for ¢*(z*, y*)
given in (22)

n \ er.2 \ eTn,2 \ er,2 \ ep2 \ €pn,2 \ €p2
& =05

9 [ 2.0(-6) | 25(-6) | 2.6(-8) | 3.1(-6) | 2.8(-6) | 2.5(-8)

12 [ 2.9(9) | 6.6(8) | 82(-12) | 47(9) | 1L.O(7) | 6.3(12)

15 | LO(-11) | 2.3(-11) | 6.4( 14) | 3.4(-11) | 3.8(-11) | 5.4(-14)

18 [ 38(15) | 2.1(13) | 7.6(-18) | 7.5(-15) | 4.1(-13) | 8.2(18)
&= 1.0

9 [ 2.8(6) | 35(6) | 3.7(8) | 41(6) | 44(6) | 3609

12 | 41(9) | 92(8) | L1(-11) | 6.6(9) | 1.5(-7) | 8.9(-12)

1) [ 5.4(-11) | 7.6(-14)
1) [ 5.8(-13) | 1.1(-17)

15 | 27(-11) | 6.2(-11) | 9.0(-14) | 4.9(-1
18 | 5.3(-15) | 3.0(-13) | 1.1(-17) | 1.1(-1
d3 =15
) | 45(8) | 5.1(-6
) | 14(-11) | 8.2(—9

6 ) | 4.4(-8)
12 5009 ) | 11(-11)
15 | 3.3(-11) | 4.0(-11) | 1.1(-13) | 6.1(-11) | 6.7(-11) | 9.3(-14)

1 1 1
18 | 6.7(-15) | 3.7(-13) | 1.5(-17) | 1.3(-14) | 7.1(—13) | 1.5(-17)

Verification of the obtained values of er o and epo was carried out using algorithm from [17]
in the Maple computer algebra system. The third and sixth columns of Tab. 2 show the values
of deviations of obtained solutions (11) and (20) between successive iterations of n — 1 and n in
term of the integral norm calculated similarly to (30). The fourth column of this table shows the
values of norm ér 2 in the case of interpolation of function (23) by Chebyshev polynomials. The
corresponding values of norm éps when using Legendre polynomials are given in the seventh
column of this table.

Tables 3 and 4 show the values of w*(x*,y*) in the center of the plate, as well as the norms
én.co and e, o versus n for ¢*(z*,y*) = 1 and ¢*(z*,y*) = x*, respectively. For the square
orthotropic plate (d5 = 1) under the action of a load with dimensionless intensity ¢*(z*,y*) = 1,
comparison with the results obtained in [1] is presented. The maximum bending value in the
center of the plate w*(z*,y*) is equal to 0.00225757 for n = 12, and the value of 0.002257679 is
reached for n = 44, where n is the number of members of the exponential series [1]. The results
presented in Tables 1-4 show that solutions obtained using Legendre and Chebyshev polynomials
of the first kind have sufficiently fast convergence, and the obtained norm estimates can be used
as an estimate of the error of the constructed solutions in the corresponding function spaces.

Conclusion

Solution of the bending problem of a thin orthotropic rectangular plate clamped along the
contour is constructed using the collocation method in the matrix implementation. Chebyshev
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Table 3. Values of w*(z*,y*) in the center of the plate and the norms e, o, and e, 2 versus n for

* 1 d; * 1 dj

n | wp (57 72) €T oo | Wp <§, 7"’) €P,n,00 €T n,2 €Pn,2
d5 =05

9 [ 0.000485168 | 6.4(-7) [ 0.000485279 [ 7.2(-7) [ 1.9(-7) | 2.2(-7)

12 [ 0.000484932 | 4.2(-8) | 0.000484931 | 5.5(-8) | 1.1(-8) | 1.5(-8)

15 | 0.000484933 | 2.1(-9) | 0.000484933 | 2.7(-9) | 2.7(-10) | 3.6(-10)

18 | 0.000484933 | 8.2(-10) | 0.000484933 | 1.1(-9) | 6.6(-11) | 1.1(-10)
ds =1

9 [ 0.002258721 | 1.8(-6) | 0.002259184 | 2.1(-6) | 8.5(-7) | 9.9(-7)

12 [ 0.002257672 | 1.5(-7) | 0.002257670 | 2.1(-7) | 4.7(-8) | 6.6(-8)

15 | 0.002257679 | 6.7(-9) | 0.002257678 | 8.2(-9) | 1.1(-9) | 1.4(-9)

18 [ 0.002257679 | 2.7(-9) | 0.002257679 | 3.5(-9) | 2.8(-10) | 4.0(-10)
ds =15

9 [ 0.002710060 | 7.4(-6) [ 0.002710432 [ 7.5(-6) [ 3.0(-6) | 3.1(-6)

12 | 0.002709799 | 1.2(-6) | 0.002709800 | 1.9(-6) | 5.4(-7) | 8.1(-7)

15 | 0.002709801 | 4.6(-8) | 0.002709801 | 6.3(-8) | 1.3(-8) | 1.8(-8)

18 | 0.002709802 | 1.3(-8) | 0.002709803 | 1.9(-8) | 2.7(-9) | 4.3(-9)

Table 4. Values of w*(z*, y*) in the center of the plate and the norms e,, », and e, 2 versus n for
q*(x*) y*) — x*

n w;‘ <%a d72) €T n,c0 W;; (%7 %) €Pn,c0 €T n,2 €pP.n,2
;=05
9 [ 0.000242584 | 6.0(—7) | 0.000242640 | 6.6(—7) | L.1(-7) | 1.3(-7)
12 | 0.000242466 | 3.4(-8) | 0.000242466 | 4.3(-8) | 5.7(-9) | 8.1(-9)
15 | 0.000242466 | 3.6(-9) | 0.000242466 | 5.1(-9) | 4.5(-10) | 6.8(-10)
18 | 0.000242466 | 6.1(-10) | 0.000242466 | 8.5(-10) | 4.2(-11) | 6.6(11)
a5 =1

9 [ 0.001129361 | 9.1(-7) | 0.001129592 | 1.1(-6) | 4.4(-7) | 5.1(-7)
12 | 0.001128836 | 1.5(-7) | 0.001128835 | 2.1(-7) | 3.6(-8) | 5.2(-8)
15 | 0.001128839 | 8.9(-9) | 0.001128839 | 1.2(-8) | 1.2(-9) | L1.7(-9)
18 | 0.001128840 | 2.2(-9) | 0.001128840 | 3.2(-9) | 2.9(-10) | 4.7(-10)

a5 =15
9 [ 0.001355030 | 4.1(-6) | 0.001355215 | 4.2(-6) (6) (6)
12 | 0.001354899 | 7.8(—7) | 0.001354900 | 1.1(-6) 7 7
15 | 0.001354901 | 5.0(-8) | 0.001354900 | 6.6(-8) | 9.3(-9) | 1.3(-8)
18 | 0.001354901 | 1.5(-8) | 0.001354901 | 2.3(-8) (-9) (-9)

polynomials of the first kind and Legendre polynomials are used as the basic system of functions.
The results of modeling the bending of the median plane of the plate under consideration for
various ratios of the lengths of the sides of the plate and types of transverse load using the roots of
the Chebyshev and Legendre polynomials are presented. It is shown that the constructed solution
of the boundary value problem converges quickly enough to the analytical solution given in the
work. Estimates of the errors of the constructed solutions for the infinite norm and the finite
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norm in the space of functions integrable with the square are obtained.

The research was carried out at the expense of a grant from the Russian Science Foundation,

project no. 24-21-00381.
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Awnnoranusi. B pabore mosydeHo perenne 3amadu 00 m3rube TOHKOW OPTOTPOIHON MPSIMOYTOJIBHOMN
IUTACTUHBI, 3aIMEeMJICHHON 10 KPasiM, C UCIOJIb30BAHIEM MHOTOYIeHOB Jlexxanapa n UebbimeBa mepBoro
posia. PyHKIUs, alIPOKCUMUDYIOIIasl PEeIlleHne OUrapMOHIMYECKOIO0 YPAaBHEHUs JIJIsi OPTOTPOIHOM ILjia-
CTWHBI, IPEJICTABJIEHA B BUJIE PA3JIOYKEHUSI B JBOWHON DS/ 10 9TUM MHOTOUJIEHAM B KOMOWHAITUU C MaT-
PUYHBIMU IPeOOPA30BAHUSIMYU U CBOHCTBAMU MHOTrOWIEHOB Jlexxkanapa u Yebobimesa. C ucnoabzoBaHueM
KOPHEI 9TUX MHOI'OYJIEHOB B KadecTBE TOUYEK KOJUIOKAIMK KpaeBasl 3aJiada IPUBEJEHa K PEIIeHUIO CU-
CTEeMbBI JIMHEHHBIX aJre0pandecKuX ypaBHEHUI OTHOCUTEIBHO KOI(MMUITMEHTOB B PA3JIOKEHUN UCKOMOMN
dyHKIUU 110 3TUM MHOrOWwIeHaM. [IpeacraBiieHbl pe3yIbTaThl BBIYACACHUSA U3rHba MIACTUHBI, 00YCJIOB-
JIEHHOT'O JIEfICTBUEM PACIPEEJIEHHOI OIIePEeYHON HAIPY3KHU IOCTOSIHHOM WHTEHCUBHOCTH, HAIDY3KH BH-
a, JOIMyCKAIOIEro aHAJIUTUIECKOe PEeIlleHne KpaeBoi 3a/1aur, U ¢ WHTEHCUBHOCTBIO, COOTBETCTBYIOIIEH
TUJIPOCTATUYIECKOMY JIABJIEHUIO, JJIs PA3JIMYHBIX OTHOIIEHUN JIJINH CTOPOH ILUIACTUHBL. [losyueHHbIe 3HA-
YeHHsI OTKJIOHEHMI TIOCTPOEHHBIX PENIEHH C UCIOIb30BaHneM MHOro4ieHoB Jlexkannpa n Yebbimesa or
AHAJIMTUIECKOTO PEIEHNsT 3a/Ia9H IPUBE/IEHBI IT0 OECKOHEYHOM HOPMe U KOHEYHOI HOPpME B IIPOCTPAHCTBE
MHTErPpUPYEMBIX C KBaJIPATOM (DyHKITHUA.

KirroueBsle ciioBa: n3rub TOHKOI OPTOTPOITHOI NIJIACTUHBI, METO]T KOJJIOKAIIMH, MHOTOUJIeHbl ebbIrre-
Ba IIEPBOT'O POJia, MHOTOUJIEHBI JlexkaHapa.
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Abstract. In the present manuscript, we aim to present a new type of the generalized Voigt function,
and investigate its series representations. By using the series representations of our function, we also
point out some generating relations associated with the Kampé de Fériet function, Srivastava’s triple
hypergeometric series, confluent hypergeometric functions of one and two variables, and generalized
hypergeometric function. Furthermore, two interesting recurrence relations of our introduced Voigt
function are also indicated.
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1. Introduction and preliminaries

The well-known Voigt functions K(x1,z2) and L(x1,z2) have occurred in a wide variety
of problems in physics such as astrophysical spectroscopy, transfer of radiation in heated
atmosphere and also in the theory of neutron reactions.

The integral representations of these two functions (due to Reiche [11]) are given as follows:

1 o 1
K(z1,22) = 7=/ exp( — zot — 4t2) cos(x1t)dt (1.1)
and
1 [ 1.\ .
L(zy,22) = 7 exp| — xaot — Zt sin(x;t)dt (1.2)

(r, € Ry20 € RT).

Afterwards, Srivastava and Miller [13] presented the following interesting extension of these

Voigt functions:
I > 1 2
Vip(z1,22) = 5 th exp| — xot — Zt Jy(x1t)dt (1.3)
0

Tansari.ulfat96@gmail.com  http://orcid.org/0009-0006-9977-4285

*drmusharrafali@gmail.com http://orcid.org/0000-0001-9791-3217

fghayas.maths@gmail.com  http://orcid.org/0000-0001-8346-4078
(© Siberian Federal University. All rights reserved

- 599 —



Ulfat Ansari On Generalized Voigt Function and its Associated Properties

(x1,72 € RT;R(u+v) > 1),
where J,(z1) denotes the familiar Bessel function [12, p.109, eq.(3)].

2 2
It is well-known that J_i(z1) = y/ —— coszy and Ji (1) =/ — sinz;.
2 L 2 T
Thus, we have
K(x1,22) = Vi _1(21,@2) and L(z1,22) = Vi 1(21,22). (1.4)

1
In continuation of this study, Klusch [7] replaced the number 1 before ¢2 in (1.3) by a variable

to propose the following slightly more generalization of the function in (1.3):

Quo(T1, 22, 23) = ,/%/ th exp(—wot — x3t?)J, (z1t)dt (1.5)
0
(z1, 72,73 € RT;R(p +v) > —1).
It is easy to see that

1
Qu,u <x17m2, 4> = Vu,v($17x2)' (16)

Furthermore, various generalizations of the Voigt function have been introduced and
investigated by a number of authors (see for details, [15, 3, 9, 4] and the references cited therein).

The classical Wright function W, ,(z1) is defined by (see [8], see also [6, 10])

B 1 (l’l)"
Wap(t1) = gif(quan) i (1.7)
(beC,a>-1).

In 2015, EI-Shahed and Salem [2] introduced the following extension of above Wright function:

(¢)n (z1)"

Wol(z)) = 1.8
(aeR, bc,de Cia>—-1,d#0,—1,—-2,---, with x; € C and |z1] < 1 with a = —1).

Clearly, on setting ¢ = d in (1.8), we easily get the function given in (1.7).
Also, we have the following relation between the classical Bessel function and classical Wright

function (see [5]):

or

Wit ( - af) = (:31)” Ju(21). (1.9)

Hence, we can also define here the relation between generalized Wright function and classical
Bessel function as follows:

cc x? 2\" x3 2\"
Wit (- 5) = (2) w0 wit (<) = (2) me. o)
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In this paper, we aim to introduce a new generalization of the Voigt function associated with
the generalized Wright function W, ’g (1) given in (1.8). Also, we investigate several properties of
this generalized Voigt function such as series representations, generating relations and recurrence
relations.

2. Generalized Voigt function and its series representations

In this section, we introduce a new type of the generalized Voigt function and its series
representations by making use of series manipulation and integral transform techniques.

Definition 2.1. Let z1,29,73 € RT, a € R, bc,d € C, a > 1, d # 0,—1,-2,---, and
R(u+v) > —1. Then the generalized Voigt function Tftlf;b’c’d)(xl,xg,xg) is defined by
x vtz oo d x3t?
Tfﬁl,/b,c,d) (x1,29,23) = (2> /0 tHHY exp(—xot — x3t?) Wo (— 4>dt, (2.1)

where W:g(z) is the generalized Wright function given in (1.8).

Remark 2.2. (i) Ifwe seta =1, b=v+1 and ¢ = d in (2.1), and by using (1.10), we
easily get

YY) (2, 29, 23) = Quu (@1, 22, 23) or YLD (3 0 23) = Qp, (21,72, 23). (2.2)

1
(ii) Further, on setting a=1,b=v+1,c=d and x3 = 1 in (2.1), and by using (1.10), we

find that
1 1
Tf});,”“’c’c) (ml,xg, 4) =V, (21, 22) or Tfi;/”“’d’d) (asl, T, 4) =V,u(x1,22).  (2.3)

(iii) It is easy to find from (2.2) and (2.3) that

150, 1 15d.d 1
Tgl 2 ) 21, T2, ~ | = K(x1,23) or Tgl * ) 21, T2, — | = K(21,22), (2.4)
373 4 373 4
and
3 ce 1 ,2.d,
T£17127 ) r1,72, - | = L(z1,22) or Tglf 1) T1, T2, ~ | = L(z1,22). (2.5)
32 4 302 4
Theorem 2.3. Let x1,79,73 € R"; byc,d € C, a(> 1) € R, d # 0,—-1,-2,---, and
R(uw+v) > —1. Then the generalized Voigt function in (2.1) has the following representation:

T(abed (), 2y, 23) =

V+% A : [ I 2 2
—gcl{F(A)FOl:“O11 I W2
T ot 3 a+1; a ’
2 +2xé4 () — Aa;d), d; %’ 4da%xs’ Adxs (2.6)
At g ; = |
_ 2 T<A + 1>F1:1;0 i ‘ _ 7t a3
VT, 9 ) 0atlil . A(asb), d: %; dasxs’ 4a:3_ 7

1 b b+1 b -1
w, A(a;b) abbreviates the array of ‘a’ parameters —, a AR ta ,

where A =
a’ a
and F;f;g denotes the well-known Kampé de Fériet function (see [14, p.63, eq.(16)]).
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Proof. Expressing the exponential function exp(—zot) and generalized Wright function
Wi’g ( — ) in their respective series on the right-hand side of (2.1), and interchanging the

order of summations and integration, which is guaranteed under the conditions, we get

T(a,b,c,d) (xl, X9, 173) =

"%
vl (_ zf)n _ m  poo (2.7)
T 4 ( .232) / +v4+2n+m _—xst?
= — E E t'u 3 dt~
( 2 ) b +an) nl m! 0 ¢

n>0 m>0

It is easy to see from the Euler’s Gamma function that

o0 1 —(21) _/A+1
/ t)\ efzthdt _ 2 2 ( ) < ; ) (2.8)
0

(R(zg) > 0; R(A) > —1).
Applying (2.8) to the integral in (2.7), we find that

l,+, af \n m
— i) (—=z m m
TE:’;;/b,C,d)(x17gj27x3 I Z Z ( 4 3) ( /rnQ') F<A+n+2> (Ig) 2,

V+3 b an n!
PR n>0m>0 +an)

Now separating the m-series into its even and odd terms, and by using the result (see [14])
b b+1 b+2 b+a—1
F(b—&—an):F(b)aan() < ha ) < ha ) ---(+“ ) ,

u+%

x
Ylebed) (g gy ag) = — L %
g 1,72, 35) 2/ + 324 T(b)

{ Z Z (A)ngm (€)n (_ %)” (%)m

n>0m>o L) (M=) (d)n(3),, n! m!

we arrive at

- (2.9)

. o (k) ()
(e )ZZ S L )

n=0 m>0 a n n a

which, upon using the definition of Kampé de Fériet function [14, p. 63, eq. (16)], yields our
claimed representation. O

Theorem 2.4. Let q, w, Ig,Ig*S*t+ €R+ be,deC, a(>1)eR, d#0,—

and R(p+v) > —1. Then the generalized Vozgt function in (2.1) with a slightly changed variable
has the following representation:

7‘..7

T (q w,ws — s~ t+ ‘“t) L i &) )J L(A+i+j)x (210)
v ? 3 - e .
= s 2V+§$A F 17—00] =0
Aditje— — —: G = —J 2 2
3 Pl I b b ].
O __7 wan _LF(A+i+j+—)><
— i = = A(a;b), d % i+ 1 datrs Ay 3 2



Ulfat Ansari On Generalized Voigt Function and its Associated Properties

Pya Ll .
e | AR co ¢ W m }
- weei—s Awb), d i1y M0 A
1
where A = pryrs and F® [x1,z2,23] denotes the well-known Srivastava’s triple hypergeo-

metric series (see [14, p. 69, eq. (39)]).

Proof. We begin by recalling the following known result given by Srivastava et al. [16,
p. 8, eq. (1.3)]:

exp( s+t — 2 EOO > i Fi[—j; i+1; 2] (2.11)
p s 4 il 141—=J5 y L1]y

where 1 Fi[ «; f8; 1] is the confluent hypergeometric function (see [12, p. 123, eq. (1)]).
On replacing s,t and z; by sn?,tn? and z112, respectively, and multiplying both sides of the

2,2
resulting identity by n*™ exp(—wn — z3n?) W n

ap b= 4), and integrating both sides of the

last resulting identity with respect to 1 from 0 to co, we obtain

[e’e) 2.2 0 [y
) x1t .d qn s'v
/ n’+”expl—wn—<x3—8—t+S)Uﬂ W;,b(_ 1 )dn: ZZFTX
0 im—iz0 " (919)
o0 o df En
X / R exp(—wn — x3n®) W ( 4 >1Fl[ i1 aurldn
0

On comparing (2.1) and (2.12), we get

u—&-% (') i g
(a,b,c,d) e mty_ (4 s
R (q’“”x‘”’ T s)_<2 2
i=—00 j>0 (2.13)
2,2

o0
></ R exp(—wn — w31”) Wijf( — q: >1F1[ —j; i+ 1; xn’ldn.
0

Now using the series representations of exponential function exp(—wn) and generalized Wright

2,2
function W;g( — (]47]) and then by applying the following known results [1, p. 337, eq. (9)]:

o0 ]. s
/0 x‘i_lef‘”z%lFl[a; b; Ba3lde, = B 042F<;>2F1 [a, ;; b; fj

(R(s) > 0;R(a) > max{0, R(B)}),

we arrive at

, t v+3 > xiz TLj O (_a\k
Tg;;b7c,d)(q?w7$3—8—t+m> :;-%AZ Z( 3) (3) Z( ]::1'}) X (214)

= (@ () b b
9] T 4z, . . . . . . T
X —TI(A I+ = |2F1|—4, A I+ —; 1, —|.
g(dw(ﬂal) T ( +itj+ +2>2 1[ A+ IH IS
Now expanding o F} in its defining series (see [14, p. 29, eq. (4)]), and separating the resulting
series into even and odd terms with respect to the summation index k, and arranging the last

resulting multiple series into the Srivastava’s triple hypergeometric series F(3) [x1, 22, 23], we
arrive at the right-hand side of (2.10). This completes the proof. O

- 603 —



Ulfat Ansari On Generalized Voigt Function and its Associated Properties

3. Generating relations
Here, by using the results given in the previous section, we derive some interesting generating
relations.

Theorem 3.1. Let q,w,z3,23 —s—1t+ %“‘/ €RY; bc,deC, a(>1)€eR, d#£0,—-1,-2,---,
and R(p + v) > —1. Then the following generating relation holds true:

<x3>A{F(A)F1;1;() A C; 5 q2 w? w F<A+ 1) « (3 1)
7 0:a+1;1 T o o T = - .
g — Aad), & L M0tZ 42| VZ 2
A+ 5 - ; - 0o s \i (]
« 10 2 c - q2 wfz } B Z Z (ma)z (xtg)j §
0:a+1;1 7@ y = Y T
- A(a;b), d; %; da*Z" 47 im0 >0 J:
Atit+jun— = — ¢ = —J; 2 2
L q we X w
X {T(A+i+j)F® - | —- >
{ ( ) —n= = = Algh), & g5 it datws dvs ws| /g
Aditj+gm— — —: ¢ = —J; 2 >
¢ wm I
Ati+j+ )F(3 _
( e e .. Alasb), d; 3,541 4aax3 4:173 T3
o ’ ) . ) > Yy 95 9

where Z = 3 — s —t —|— Fp q’k is the Kampé de Fériet function [14, p. 63, eq. (16)] and
F®xy, a9, 23] is the Srwastava s triple hypergeometric series [14, p. 69, eq. (39)].

Proof. Expanding the left-hand side of (2.10) with the aid of (2.6) is seen to prove the result
here. O

Corollary 3.2. Let the conditions of Theorem 3.1 be satisfied. Then the following generating
relation holds true:

o3 ! T(A) | F Al“ﬁ L A+1 F A+l.§.w72 _
Z YHWhuz| o VzZ 2 ) Mt 2247~

= i Z(;"')Z%)J{F(AHH) \I/l[A+i+j, Ljiit1, L@ w]_ (3.2)

5 il ! 2" x5’ 4dzs
1 1 L. 3 oz w?
~Yr(a Uy |A : 1, = =
\F?) ( +i+7+ > 1{ +Z+J+2 —7; 1+ 1, 2 2y 4333]}’

where 1 Fy [a; B; 1] is the confluent hypergeometric function of one variable [12, p.123,eq.(1)] and
U [a, B;7, d; 21, x3] is the confluent hypergeometric function of two variables [14, p.59,eq.(41)].

Proof. Taking ¢ — 0 in (3.1) is seen to yield the desired result (3.2). O

Corollary 3.3. Let the condition of Theorem 3.1 be satisfied. Then the following generating
relation holds true:

T3 A A, ¢ i( t )j
(Z) 2o 7 Z Z (i

A(a;b), d; i=—00 j >0

A+i+j: ¢ —J;
« Lt J J B q2 Z1
Oratlil . ) T da%z3’ 3
- Aayb), d; i+ 1;
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where o F, 11 denotes the generalized hypergeometric function [14, p. 42, eq. (1)].

Proof. This corollary can be established with the help of (3.1) by putting w = 0. O

Corollary 3.4. Let the condition of Theorem 3.1 be satisfied. Then we have:

<x3>A A, ¢ 2 i Z (=) (L)d
— | 2Fana - = —E S (A) iy X
Z A(a;b), d; 4a°Z a0 ¥ 7!
(3.4)
A +i+ ja G q2
X oFyq1 ~ Tatz.
A(a;b), d; a"T3
Proof. On setting 21 = 0 in (3.3), we easily get our claimed result(3.4). O

4. Recurrence relations

In this section, we establish the following recurrence relations for our introduced Voigt func-
tion.

Theorem 4.1. The following recurrence relations for our generalized Voigt function

Tx(zbb’c’d) (%1, T2, x3) holds true:

s
v

T(a,b,c,c+2) +e T;(f

b,c+1,c+1 a,b,c,c+1) __
(ot )= (c+1) T ) =0 (4.1)

and

ac
TN+ (L) TS 4 pad TGP 0. (4.2)

Proof. We have the following recurrence relation of the generalized Wright function (see [2,
p. 8, eq. (72)]):
W2 (2) + e Wbt (z) = (e +1) Wit (2). (4.3)

From above relation, we can easily arrive at

ry\"TE 2 v xit?
? / t“+V eXp(—fI,'Qt — l'dt ) Wacjg - T dt +
0

x v+i oo x3t?
+ c<2> /0 tHY exp(—mot — x3t?) X W;Il’c+1 < - z>dt =

1 v+i oo 2242
=(c+1) (2) / tHHY exp(—xot — x3t?) W;’gﬂ < — Z)dt. (4.4)
0

By applying (2.1) in (4.4), we receive our needed result (4.1).
Similarly, the other recurrence relation (4.2) can be established with the help of the following
recurrence relation of W;g(z) (see [2, p. 9, eq. (7T4)]):

c,d c,d ac c+1,d
Waia(2) + (L= 0)Wi(z) = 2 Wi (2).
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5. Concluding remarks

In the present study, we have defined a new type of the generalized Voigt function by mak-
ing use of the generalized Wright function. We have also studied various interesting and useful
properties (for example, series representations involving Kampé de Fériet function F,;"; and

Srivastava’s triple hypergeometric series F'(®) [x1, 22, 23], generating relations and recurrence re-
lations) of our proposed Voigt function.

In this section, we shortly discuss about two interesting variations in the integral representa-
tion of our introduced Voigt function Y%

The generalized Wright function W;’g () have the undermentioned relations with the Fox

H-Function H;";" and Fox Wright hypergeometric function »¥q (see [2, p4])):

c, _ F<d) 1,1 (1 -G 1)
Wa,lil(z) - @HI,B [— Z/ (07 1)’ (1 _ b, a)’ (1 o d, 1) ‘| (51)
and
W) = pod | 5 ] (52

Therefore, by using (5.1) and (5.2), we can propose two interesting variations in the integral

representation of our generalized Voigt function T,(E’Vb’c’d)

1
I(d " v+3
Tfff’ub’c’d) (21,2, 23) = Fici (21) ‘

o] 242
pn+v _ o 2 1,1 xlt (1 —C, 1)
X/o N >H1»3[ 4 / 0.1), (1—ba), (1—d1) [ O3

as follows:

and
Tfﬁ’yb’c’d) (1,22, 3) =
1
() (o [ (1) 20
= = thTVexp(—azot — x5t2)1 U Al - 5.4
I‘(c)(2) A exp(—xot — x3t*)1 o (d,1), (b,a); 4 (5.4)
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O6 o606mienHoit pyHkmuu Poiirra u CBA3aHHBLIX C HeEil
CBOliCTBax

VYabdar AHcapu

Mymappad Aan

PakynbreT MaTeMaTUKN, KoJuteK [anan Pans-M-Aam
Taxmxaxanmyp-242001, Uaaus

Yuusepcurer Maxarmbr I2xotnbet [Ixyne Poxuakxanga
Bapeitnun-243006, Nuansa

Moxna I'asicyaaua
QaxynbreT MaTeMaTUKN, VIHTErpaJ bHbIA yHUBEPCUTET
Henrp Mlaxmxkaxanmyp-242001, Uuans

AnaHOoTaus. B Hacrosimeil crarbe Mbl CTPEMHUMCs IPEJCTABUTH HOBBIA THIT 0000IIEHHON (hyHKIMN
Doiirra 1 UCCIEIOBATH €€ PsIOBBIE MPEJICTaB/IeHNs. VICTIONb3ys PsiIOBbIE TIPEJICTABICHNS] HAIIEH (PYHK-
IMH, MBI TAKKe YKA3bIBAEM HEKOTOPbIE TIOPOXK TAOIINE COOTHOIIEHNsI, CBsI3aHHbIe ¢ dyHKImeil Kamme ne
®Depuera, TPOAHBIM TrUnEpreoMerpudeckuM psaoMm IlIpuBacTaBbl, KOH(DJIIOIHTHBIMA TUIIEPreOMETPHUYE-
CKUMY (DYHKIIUSIMEU OJIHON M JIBYyX IEpEMEHHBIX M ODODIIEHHOI rumepreoMeTpudeckoii dpyukumeit. Kpo-
M€ TOTO, TAKXK€ yKA3aHBI JIBA WHTEPECHBIX PEKYPPEHTHBIX COOTHOIIEHUS HAIIEH BBEIEHHONW (DYHKITUN
Doiirra.

Kurouessie cioBa: dyukiusa Doiirra, yukius Paiira, dynknna Kammne ne @epne, TpoitHoil rumnep-
reomeTpudeckuii psan [IIpuBacTasbr.
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Abstract. Let m, n and [ be integers with 0 <! < m + n. It is the main purpose of this paper to give

an identity for the sum:
ZZ Bm_aBn_bW<a+b+1>’
a+b+1\man—1I

a=0 b=0
a+b>m+n—I1

where By, (m =0,1,2,...) is the Bernoulli number. As corollary we prove that the above sum equal to
1

5 when [ = 0.

Keywords: Bernoulli polynomial, Bernoulli number, generating function.

Citation: B. Mittou, On a New Identity for Double Sum Related to Bernoulli Numbers, J.
Sib. Fed. Univ. Math. Phys., 2024, 17(5), 609-612. EDN: MAGLZV.

1. Introduction and main results

As the years have gone by, Bernoulli polynomials and numbers have consistently affirmed their
significance as crucial mathematical entities. Since their introduction in the 17th century, they
have continuously piqued the curiosity of numerous mathematicians and have found applications
across a multitude of mathematical disciplines. Bernoulli polynomials B,,(z) (m =0,1,2,...)
are defined by using the generating function (see e.g., [2—4]):

Tz e m
z
- Bm(x)i

e —1 m!’
m=0

zZe

|z| < 2.

The Bernoulli numbers B,, (m =0,1,2,...) are the values of the Bernoulli polynomials B, (x)
at x = 0 or, equivalently, they are the coeflicients in the power series expansion (see e.g., [2,4]):

|z] < 2.

oo
=3 By
er—1 "ml’

m=0

There are numerous properties associated with Bernoulli numbers and polynomials, which
readers interested in this topic can explore, for instance, in the following references [3,4]. In the
forthcoming discussion, we will confine ourselves to enumerating the properties upon which we
will rely for the demonstration of our results.

*mathmittou@gmail.com, mittou.brahim@univ-ouargla.dz https://orcid.org/0000-0002-5712-9011
(© Siberian Federal University. All rights reserved
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The expression of the Bernoulli polynomials in terms of the Bernoulli numbers is given by

(see e.g., [2-4]): )
Bu(x)=Y" (’]”) Bl (1)

j=0
The Bernoulli polynomials satisfy the well-known relation (see e.g., [2-4]):

4
dx

The Bernoulli polynomials satisfy the difirence equation (see e.g., [4]):

B,.(x) =mBpy—1(x) (n>=1). (2)

Bp(z+1) = Bp(z) =ma™! (n>1),

from which
Bu(0) = Bu(1) (n>2), 3)
Many mathematicians, over the course of time, has been deeply intrigued by the pursuit of
identifying and rigorously establishing mathematical identities related to Bernoulli numbers. For
example, in the work by Vassilev and Missana [4], an interesting identity was established for all
positive integers m and mn:

<—1>mg (1) B = S (1) 8o

a=0

In another research, Agoh and Dilcher [1, Lemma 1], for all m,n > 0, proved the following
identity:

m n

afm+n+1 afmt+m+1

az:%(_l) ( m—a )Bm—aBn+a+1 - ;(_1) ( n—a )Bn—aBm+a+1 =
= (_1)n(m + n)BT)'L-'rTL-‘rl'

One can also find several identities in [4, Corollary 19.1.18].

The aim of this paper is to establish an identity for the sum associated with the Bernoulli
numbers, which is presented as follows:

Let m, n and [ be integers with 0 <! < m + n. Set

Stmnl)= 3 Bm_aBn_bm@(awH)

=i a+b+1\m+n—1
a+b>m—+n—I

Our main identity is the following:

Theorem 1.1. Let n < m be non-negative integers such that m+mn > 3. If0 <l <m+n—3,
then

Stmonid) 7] {n(;;) +m<n)} (min—2r 1) t2-2mp oo

— 2r (m4+n-=10)!

where it understood that the sum is extended over those r such that |+ 1 —2r > 0.

1
Remark 1.2. When relying on the right-hand side of Formula (4), we opt for By = 3 rather than

1
—5 and this selection is quite common, as many researchers adopt it (see e.g., [3, Remark 1.2]).
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In the special case, when [ = 0, the sum in Formula (4) becomes restricted to only one term
(for r = 0), and then we have:

(m+n—-1)(m+n—-2)--

(m +n)! .(2)3031231’

(m +n)

which proves the following corollary:

1
Corollary 1.3. Let n < m be non-negative integers such that m+mn > 3. Then S(m,n,0) = 5

2. Proof of Theorem 1.1

The subsequent lemma will assume a pivotal role in establishing the proof for Theorem 1.1.

Lemma 2.1. Let m and n be positive integers. Then

]\/Irn,n

Bu(e)Ba) = 3 {n(;"> ; m(; >} BorBin-nle) () B,

r=0
where My, , = max {| 2], 2]}
Proof. See e.g., [2, Ex. 19 p. 276]. O

Now, we are ready to prove Theorem 1.1.

Proof of Theorem 1.1. Suppose that n < m and [ be non-negative integers such that m +n > 3
and 0 <1< m+n— 3. Then according to Formula (1) we have

5 ()2 e et

a=0 b=0

Differentiating (m +n — [ — 1) times both sides of Formula (5) with respect to z, then dividing
by (m +n —1)! gives

ii m n B. B _ 1 a+b xa+b—m—n+l+1:
— a)\b) " " mrn—Il\m+n—1-1

a=0 b=0
_ ;' (Bm(x)Bn(x))(m+nilil)- (6)

(m+n-—1)
By using the following elementary identity:

1 a+b _ 1 a+b+1
m4+n—Il\m+n—1—-1) a+b+1\m+n—1
we can rewrite Formula (6) as:

Em: En: Bm,aanaw (a +b+1 ) xa+b—m—n+l+1 _

g at+b+1\m+n-—1I
1 (m+n—1-1)
= == B B .
(m+n—l)!( m (@) "(x))
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Taking x = 1 gives

1

(m+n—1-1)
mtn_1) ) (1

S(m,n,l) = (Bm(w)Bn(x)

Now, taking into consideration Formulas (2) and (3), Lemma 2.1 allows us to get

(Bm(x)Bn(x))(M"*l*”a) _ iné {n(Q"D 4 m(;lr)} «

x(m+n—2r—1)(m+n—2r—2)---(14+2—2r)BsBi11_2p. (8)

Consequently, one can show that Formulas (7) and (8) imply Formula (4). This completes the
proof. O

The author wishes to express gratitude to the referees and the editor-in-chief for their valuable
comments and suggestions. Also, the author is thankful to Bakir Farhi for his help.
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O HOBOM TOXKJIECTBE JIJIsI JIBOMHOI CyMMBbl, CBSI3aHHOI
¢ yucjgamu bepnyiinm

Bpaxum Mwutty
Vuusepcurer Kacau Mepbax Yapria, Amxkup
EDPNL & HM Laboratory of ENS Kouba, Amxup

Awnnoranus. [lycte m, n ul — memnsie uncia ¢ 0 < | < m~+n. OCHOBHOM IeJIBbIO TAHHON CTATHHU SBJISIETCST
JIaTh TOXKJIECTBO JIsI CyMMBI:

m n m n

SN BuuB () G) <a+b+1)

m—an— )

= a+b+1\m+n—1
a+b>m+n—I1

rae Bn, (m =0,1,2,...) — uucno Bepuymmu. B kauectBe ciiescTBust MBI IOKA3bIBAEM, YTO yKA3aHHAS

BEIIIE CYMMa PaBH o 1IpA [=0.

KuaroueBbie cioBa: mHorowien bepuysuin, uncio Bepuysu, npousBojsias QyHKITUS.
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Abstract. The purpose of this paper is to introduce and study strongly m-subharmonic (shy,) functions
on complex manifolds X € CV, dimX = n, n < N. There are different ways to define sh,,-functions on
complex manifolds: using local coordinates, using retraction 7 : C~ — X or using Jensen measures (see
for example [1,8,13]). In this paper we use the local coordinates. In Section 1 we present the definition
and simplest properties of sh,,-functions in C". In Section 2, we provide the definition of sh,-functions
in the domains D C X of the complex manifold X and prove several of their potential properties. Section
3 introduces maximal functions and their properties, while Section 4 presents the main result of the work
(Theorem 4.1) concerning the solvability of the Dirichlet problem in regular domains.

Keywords: sh.,-functions, plurisubharmonic functions, Stein manifolds, Dirichlet problem.

Citation: S.A.Imomkulov, S.I. Kurbonboev, The Dirichlet Problem in the Class of E. E
shm-functions on a Stein Manifold X, J. Sib. Fed. Univ. Math. Phys., 2024, 17(5), :
613-621. EDN: NDRKSA. O

The theory of strongly m-subharmonic (sh,,) functions plays an important role in the po-
tential theory. It expands and develops the well-known pluripotential theory, introduced at the
end of the last century, which at present is the main subject for studying analytic functions of
several complex variables and plurisubharmonic functions.

The pluripotential theory is based on plurisubharmonic (psh) functions and is related to the

Monge-Ampere operator (dd°u)". Here, as usual d = +0 and d° = u This theory is based
i

on research in numerous fundamental works of E. Bedford, A. Taylor, J. Siciak, A. Sadullaev and

others (see, for example, [2,10,14]). shy,-functions are related to the operator

(dd°u)™ A "™, 1< m < n, (1)

where 3 = dd°|z|? is the standard volume form in the complex space C".

Since dd°u A "1 = Aup"™, operator (1) for m = 1 gives the Laplace operator, and for m = n
the Monge-Ampere operator. The operator (1) is called the complex operator in Hessians,
because it is easy to calculate

(ddu)™ A B"7™ = ml(n — m) Hp, (u) 8",
where H,(u)= > Aj,- .. Aj,. is the Hessian of the eigenvalue vector A= (Aq, A2, ... ,A\p)

1<1<..<jm<n
of the matrix (u; y).

*sevdi@rambler.ru
fsuqrot.qurbonboyev.93@mail.ru
(© Siberian Federal University. All rights reserved
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With the help of Hessians, a class of sh,,-functions was defined (see Definition 2.1. below)
in the works of Z.Blocki, S.Dinew, S.-Y.Li, H.Lu and others (see, for example, [3,4,6,7]).

(D) and a number of

their fundamental properties are proven. The potential theory in the class of sh,,-functions is
developed in the work of A.Sadullaev and B. Abdullaev [9].

Moreover, in their works sh,,-functions are also defined in the class L

1. Hessians

Let u € C%(D) be a twice differentiable function given in a domain D C C". The second-

i
order differential ddu = 5 Zk u; ydzj N dZy represents a Hermitian quadratic form, where u; j =
3
0?%u
8Zj85k

reduced to a diagonal form ddu = %[)\1 dz NdzZy + - -+ + A\pdzy, A dZy], where Aq, ...\, are the

. Therefore, through an appropriate unitary transformation of coordinates, it can be

eigenvalues of the Hermitian matrix (u; ;).
It is clear that

(dd“u)® A B"7F = kY (n — k) Hy(w)B™, k=1,...,n,

where Hy(u) = > Ajy - .. Aj, is the Hessian of dimension k of the vector A = A(u) € R™.
1<ji<<jr<n

Definition 1.1 (see [9]). A function u € C*(D) is called shy, in domain D C C", if it satisfies

the following condition

(ddW)* A" *F >0 VE=1,2,....n—m+ 1.

It is known that for all twice differentiable sh,,-functions w,v1,...,v,_,, the following in-
equality holds
ddu A ddvy A -+ A ddvy_pm A BT > 0. (2)

Moreover, if a twice differentiable function u satisfies (2) for all twice differentiable sh.,-functions
V1, .., Un_m, then u is a sh,,-function. Using this, we can define sh,,-functions in the class Llloc.

Definition 1.2 (see [9]). An upper semicontinuous function u in the domain D C C™ is called
shp, in D, if for any twice differentiable shy,-functions vy, ..., vy_my the current dd“u A ddvy N
A ddVp—m A BT defined as

[ddu A ddvy A -+ A ddvy_p A B™ (W) =
- / uddvy A -+ A ddvp_m A BT A ddw, w € FOO(D)

is positive, where F(99) (D) is a space of test functions in D.

The set of sh,,-functions in D is denoted by sh,,(D). It is clear that psh = shy C she C
-+« C shy, = sh and we have the following important property.

Theorem 1.1. If u € shy, (D), then for any complex hyperplane I C C™ restriction u|n s a
Shpm-function in D (11, i.e.
ulm € shy (D NII).
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2. shp-functions on a Stein manifold X.

Let us recall the definition of a Stein manifold. Let X be a complex manifold of complex
dimension n and denote by O(X) the ring of holomorphic functions on X.

Definition 2.1 (see [16]). A complex analytic manifold X of dimension n is called Stein manifold

if

1) X is holomorphic convez, i.e.

K={z: ze X, |f(2)| <sup|f| for all f € O(X)}
K

is a compact subset of X for every compact subset K C X;

2) If z1 and z9 are different points in X, then f(z1) # f(z2) for some f € O(X);

3) For every z € X, one can find functions f1,..., fn € O(X) which form a coordinate system
at z.

It is well-known that the Stein manifold X can always be embedded in some space of higher
dimension, X C CY, N > n.

We define sh,,-functions on a Stein manifold X ¢ CV, dimX = n, for 1 < m < n by
restricting 8 = dd°||z||?, z = (z1,...,2n) to X. In local coordinates ¢ (¢) : B — U, B C
Ch, UcCX, £=(&,...,&) the differential form §|x has the following form

Blx = Blu = () = S1d61(€) A dby(6) + -+ +dow (€) A dby ()]

Definition 2.2 (see [15]). A function u € C?(D) is called shyy,-function in the domain D C X
if

[(dd“w)|x]" A [Blx])" " 20, k=1,2,...,n—m+1,
or, equivalently, in local coordinates of D the following holds

(dd°u(e(©)))F Ao *(E) >0, k=1,2,...,n—m+ 1. (3)

It is clear that if Uy (YU # @ are two open sets on X, then from §|y; = 8|, o ¢]:1 o¢; it is
easy to obtain that the positivity of the forms in (3) does not depend on the choice of the local
coordinates, i.e. Definition 2.2 is correct.

From the definition of sh,,-function, it obviously follows that if w,vy,...,vp_m €
shm (D) (N C? (D), then

dd®u A dd®vy A -+ A ddvp_m A [Blx]" T = 0. (4)

Conversely, if a twice differentiable function w satisfies (4) for all vy,...,0p—m €
shm (D)(C? (D), then u is a shy,-function in D. This conclusion can be proved in the same
way as in the case X = C™ since the differential forms §|x in local coordinates is a strictly
positive (1,1) form and by using suitable linear mapping it can be reduced to a diagonal form
Adéy AdEy + -+ ApdEp N dE,.

As above, we can define sh,,-functions in the class of functions L}

loc®

Definition 2.3 (see [5]). A function u € L}, (D) is called shy, in a domain D C X if it is

loc
upper semicontinuous and for any twice differentiable shy,-functions vy, ... ,vp_p, the current

ddeu A ddevy A -+ A dd®vn_m A [Blx]™ " which is defined as
[ddcu AddCvr A -+ A ddvp_m A (le)’"‘l] (w) =

(5)
= /uddcm A ANddVp—_m A (6|X)m_1 Add°w, we F%°(D)
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18 positive.

The class of shy,-functions in a domain D is denoted by sh,, (D). Usually a trivial function
u (z) = —oo is also included in sh,, (D).

The following properties of sh,, (D) follow easily from definitions of sh,,-function.

1) A linear combination of shy,-functions with non-negative coefficients also is a Shp,-
function, i.e.

ug(2) € shy (D), ar €RY (k=1,2,...,p) = arui(z)+agua(2) + -+ apu,(2) € shy, (D);
2) We have the following relation
shi1 (D) C -+ C shpy (D) C - C shy (D).

3) The limit of a uniformly converging or monotonically decreasing sequence of shyy, -functions
18 also sh.,-function:

uj (2) € shy (D), uj(2) =3 u(z) = u(z) €shy(D);

uj(2) 2y (2) (j=12,...) = Jlgrolc uj (2) € shy, (D).
The above properties 1)-3) follow directly from Definition 2.3 and from the Lebesgue-Levi
theorem on monotone convergence.
Let us now state properties whose proofs are more complicated.
4) The mazimum of a finite number of shy,-functions is also a shy,-function, i.e.,

u1(2),u2(2), ..., up(2) € shym (D) = max{ui(2),us(2),...,up(2)} € shy (D).

Proof. We fix v1,...,0m—1 € shy, (D)(C? (D) and put a = dd®vy A -+ - A ddvy—m A [B|X]m_1.
According to (4), the differential form « is positive. For small positive number € > 0, considering
the differential form a+e(dd°g] X)n*l7 without loss of generality, we can assume that it is strictly
positive. Then the operator

dd®u A a = dd®u A ddvy A -+ A dd®vp_m A [Blx]" "

is an elliptic operator. If the function w (z) is shy,-function in D, then from the positivity in the
generalized sense of the form ddu A ddvy A -+ A ddv,_m N [/3’|X]m71 we have the positivity of
the form dd°u A «, which means a-subharmonicity (see, for example, [11,12]) of function v in
local coordinates, defined by formula (3).

Let us take functions uq(2), u2(2), ..., up(2) € shy, (D). Since they are a-subharmonic in the
local coordinate, the maximum function u = max{u(2), u2(2), ..., up(2)} is also a-subharmonic.
This means that dd°u A a > 0 in the generalized sense. So, we have dd“u A o > 0 for every
U1y U1 € 8hy (D) C? (D) and a = dd®vy A -+~ A dd“vn_m A [Blx])" ", L.

{ddcu Addevy A -+ - A dd®vp_m A (ﬂ|x)m*1] (w) =

= /uddcvl Ao Addvy_m A (Blx)™ 7 Addw 20, Yw e FOO (D), w > 0.

According to Definition 2.3, u is a shy,-function. The proof is complete. O

- 616 —



Sevdiyar A.Imomkulov, Sukrotbek I. Kurbonboev The Dirichlet Problem in the Class. ..

5) For any locally uniformly bounded family u; (z) € shy, (D), t € T, we have

*

{sgp s (z)} € shy (D).

Simalarly, the regularization of the upper limit of locally uniformly bounded sequence u;(z) €
*

Shp, (D) is a shpy,-function, i.e., { lim u; (2)| € shy, (D). In particular, the regularization of
Jj—o0

the limit of a monotonically increasing, locally uniformly bounded sequence of sh.,-functions is
again shy,-function.

Proof. Let us deal with the supremum, assuming without loss of generality that there exists
M > 0: u(2) < M. We fix v1,...,0m-1 € shy, (D) C?(D) and put it as above o =
ddvy A+ - ANdd vy A [ﬁ\X}m_l7 assuming without loss of generality that « is a strictly positive
(n—1,n — 1)-form. Since dd°u; A o > 0, then u,; are a-subharmonic functions for the elliptic
operator dd°uj A a.. Then, just as for the Laplace operator dd“u; A "' in C" (see [14]), we can

*

show that [sup ut (z)} A« > 0. The proof is complete. O
t

6) Let u; (2) € shy, (D) be a sequence of shy,-functions satisfying u; (z) < M;(j =1,2,...)
o0 &S}
where Y Mj converges. Then Y u; (2) is a shy,-function.
j=1 j=1
Proof. The functions wu;(z) — M; (j =1,2,...) are not positive. Therefore, the sequence
k o0
vk (2) = > [u; (2) — M;] is monotonically decreasing. By property 3) we have _ (u; (2) — M;) €

Jj=1 Jj=1
o0

shy, (D). Since the series ) M, converges, then ) u;(z) € shy, (D). The proof is complete. O
j=1 j=1

7) Let v(t) : R — R be a convex and non-decreasing function, and u(z) € shy, (D). Then
you € shy, (D).

3. Maximal functions.

Maximal functions are analogous of harmonic functions in the class of sh,,-functions, they
are studied by the A.Sadullaev, B. Abdullaev [9] in C™. Let us give the definition of a maximal
sh,-function on a Stein manifold X.

Definition 3.1. A function u(z) € shy, (D), D C X is called mazimal in the domain D C X
if for any function v (z) € Shy, (D) for which lim (u(2) —v(2)) =2 0 holds u(z) > v (2) in D.
z—0D

The condition lim (u(z) —wv(2)) > 0 for arbitrary shy,-functions u (z),v (z) can be un-
z—0D
derstood as follows: for any € > 0 there exists a compact subset F' C D outside of which

v (2) < u(z) +e. In particular, v (z) = —o0 if u (2) = —o0.
Let us formulate the following theorem, which allows us to define maximal functions in
convenient forms

Theorem 3.1. The following statements are equivalent
1) u(z) is a mazimal function in D;
2) for any subdomain G CC D the inequality u(z) > v (2), Yz € G holds for all functions
v (2) € shy, (G) satisfying lim (u(z) —v(z)) = 0;
z2—0G
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3) for any subdomain G CC D the inequality u(z) = v (z), Vz € G holds for all functions
v (2) € shy, (D) for which

ulpg 2 Vs

4. The Dirichlet problem in the class of sh,,-functions
on a Stein manifold X.

In this section we will discuss the solvability of the Dirichlet problem in the class of sh,-
functions on a Stein manifold X ¢ CV,dim X = n.

Definition 4.1. A domain D C X is called strictly m-convezr if D = {p () < 0} for some strictly
sho-function p(z) in some neighborhood DV of D. Strictly of the sh.,-function p (z) means that

there is a § > 0 such that p (z) — 0 - (||z||2)X is a shp,-function in DT.

Remark 4.1. If the domain D C X is a strictly m-convex, then any point (o € 0D is a peak
point, i.e. there is a peak function q(z) € shy, (D)(C (b) 1 q ((0) =0, q|D\{<O} < 0.

In fact, by Definition 4.1, there is § > 0 such that the function
2
a(z)=p() -3 (|l =)

is a sh,,-function in D, which will be continuous on D and ¢ (CO) =0, Q|D\<0 < 0.
Let D C X be a strictly m-convex domain and given a continuous function ¢ (¢) € C (dD).
We consider the following Dirichlet problem: find a function satisfying the following conditions
a) u € shy, (D);
b) lim u (=) = ¢ (¢), ¥ € OD;

¢) u is mazximal function in D.
In order to solve the Dirichlet problem, we will use the Perron method. Let us define the
following class
U(p,D) = {v € shy, (D) : lim v (z2) < @(C)}

z—0D

and put
w(z)= sup wv(z).
veU(p,D)

Theorem 4.1. The upper regularization w* (2) of w(z) is a solution to the Dirichlet problem,
i.e. w* (z) satisfies the conditions a), b) and c).

Proof. First we prove that w* (z) is a shy,-function in D. Since ¢ is continuous and by the
maximum principle we deduce that the class of functions of U (p, D) is uniformly bounded from
above. By property 5 of Section 2 its regularization is a sh,,f-unction in D.

Now we prove the continuity of the function w*(z) on dD. First, we show that lim w(z) > ¢(¢?)
z—(0

for any fixed point ¢° € dD. Set M = ||¢||,p and fix € > 0. Then from the continuity of the
function ¢ (¢) € C (9D) there is r > 0 such that

Q)= ¢ (¢")] <e Y¢edD()B(¢ ).

where B (¢%,r) c CV.
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Since the point (¥ is a peak point, then there is a peak function ¢ (z) € sh,, (D) such that

q(¢”) =0, sup ¢ (z) =¢ <0.
l2=¢0|[>e, z€D

Let us estimate the boundary values of the following function

vg(z):—s+<p(<0)+q|éj|)(M+ga(<0)).

If (€ 9D B (¢%r), then
lim v. < —e+ ¢ (¢°) <9 (Q);

z—(

if ¢ € 9D\B (¢°r) , then

liinzvgé—sﬂp(éo)—M—w(Co) <p(C).

zZ—

Hence, lirré ve < ¢ (€) for all ¢ € D and v, € U (¢, D) . Consequently, we get that v, (2) < w(2)
z—
Z

and lim w(z) > lim v. (2) = -+ ¢ (CO) . Since € > 0 is arbitrary, we have
z—(0 z—(0

Now we will show that mow (z) < ¢(¢°) . To prove this inequality we fix the function
z—(

u(z) €U (p, D) and consider the sum w (z) + g (2) , where

gs(Z)=—6—<p(C°)+q|(§:|)(M—SO(CO))-

It’s clear that u (2) + g (2) € shy, (D). Now let’s estimate the boundary values of the function
ge (2) : If ¢ € ODN B (¢°,7) , then

lim g. (2) < —e — ¢ (¢°) <9 (().

z—C

Similarly, if ¢ € 9D\B (¢%,r), then

T g () < —¢ = (¢9)+ T 13 (a1 = () =
——e—p () + L (M= (%) =~ - M <= 0).

Consequently, we have

lim [u(2) + g ()] < lmu (2) + lm ge () < Hmu (2) = (6) <O

i
z—C z—C z—C

for any ¢ € dD. Thus thanks to the maximum principle, u (z) + g- (2) < 0 in D, i.e. u(z) <
—g: (2), Vz € D. Since the function u (z) € U (¢, D) is arbitrary, we get w (2) < —g- (2), z € D.
As a consequence we deduce that

lim w(z) < lim (—g.(2)) = —e+ ¢ (¢°).

z—(0 z—(¢O0
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Since € > 0 is arbitrary, by letting € — 0 we get linclo w(z) < (CO) .
z—
Combining lim w(z) = ¢ (¢°) with lim w(z) < ¢ (¢) we get the continuity lim w(z) =
2¢O z—¢0 2—(0

¢ (¢Y) at every point ¢° € dD. This means that lim{w(z) = ¢ (¢) is true in 9D, i.e. w(z) is
z—

continuous on 9D. It is not difficult to see that the regularization w* () is continuous at the
boundary i.e., linré w*(z) =9 (), Y¢ € 0D.
z—

Let us now prove that the function w* (z) is maximal in D. We will prove this by contrary,
assume there is a domain G CC D and a function ¥ (2) € shy, (D) @ Oya < Wy, but
¥ (2°) > w(z") at some point z° € G. It’s easy to see that function

_ max{¥(2),w(2)}, z€G
U(z)_{ w(z), z € D\G

is a shp,-function and v|,, = w|yp = ¢. Therefore, v(2) < w(2) and hence ¥ (2°) < w(2°).
This leads to contradiction. The proof is complete. O
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Samaua /lupuxise B kiaacce shy,-pyHKINit Ha MHOrooopa3umn
HlITeiina X

CeBausip A. IMmoMKyi0OB
Cykpotoek . Kypbon6oen

Harmonasbaeiit yausepcurer Y306eKucTana
TamkenT, Y36ekucran

Awnnoranusi. llenpro manHO# pabOTHI SIBISETCS BBEIEHNE U U3yUeHUE Shy,-DYHKINN Ha KOMIJIEKCHBIX
muoroobpazusix X C CV, dimX = n, n < N. NMeorcst pasHble CIIOCOObI OMPEIENEHHsT -y HKIIHil
Ha KOMIIJIEKCHBIX MHOT0OOpa3UsIX: MPHU IMOMOIINU JIOKAJBHBIX KOODIUHAT, MPU TOMOIIY PETPAKIUUA T :
CY — X, npu nomomu mep Uencena (cu. [1,8,13]). Hna onpenernenus shy,-byHKIu Ha KOMILIEKCHOM
MHOroo6pasuu X MbI [I0JIb3YEMCsl JIOKAJIbHBIMI KoopauHaTaMu. B paszesie 1 Mbl IpUBOAMM OnpejiesieHue
U mpocreiinue cBOAUCTBa Shp,-dyHkmit B npocrpancree C". B paszgene 2 maercs onpejenenue Shy,-
byukmit B obmactax D C X KOMILIEKCHOTO MHOT0oOpa3usi X 1 JTOKA3bIBACTCS Psi/i UX MOTEHIMATbHBIX
cBoiicTB. B pazzesie 3 onpeiensiorcs MakCuMaJibHble (DYHKIIMN U UX CBOWMCTBA, U B pa3iesie 4 Mbl JOKaXKeM
OCHOBHOI1 pesyisibrar pabors! (Teopema 4.1.) o paspermmmoctu 3aaa4u JJupuxiie B peryssipHbIX 00IaCTsIX.

KuaroueBslie ciioBa: sh,-pyukinnn, mopucybrapmonndeckue dyHkiun, maorooopasue lllreitna, 3a1a-

qa lupuxite.
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Abstract. Global climate warming challenges the permafrost areas losing the frozen state and stabil-
ity. Industrial development and human activity in these regions also contributes to the degradation of
permafrost. The construction of residential buildings and their operation in these territories mainly in-
volves maintaining the soil under these structures in a frozen state throughout the entire period of their
operation. For these purposes, pile foundations and ventilated crawl spaces are used. The basements
may also include the devices aiding stabilize the soil. For example, it could be hundreds of the seasonally
operating cooling devices. An urgent task is long-term forecasting of the dynamics of changes in the
bearing capacity of a pile foundation of a building, considering climatic and technogenic impacts on
the surrounding soil. A new model and numerical algorithm were developed to study the dynamics of
changes in the bearing capacity of piles during the operation of the building, considering temperature
monitoring data from temperature sensors located in thermometric wells. Validation of the developed
software package was carried out based on the existing and constantly arriving data on soil temperature
monitoring to a depth of 10 meters on the server. A comparison of the obtained monitoring data and
the calculated data in thermometric wells showed a significant improvement compared to the previously
used model and calculation program for this residential building.
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Introduction

The territories of Western Siberia and the northern latitudes of Russia, which are covered by
permafrost, are extremely important for the Russian economy. These regions are rich in various
minerals and have great oil and gas fields. In the development strategy of the northern territories
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of Russia, a significant place is given to the balanced development of the economy, industry, and
social infrastructure with the preservation of natural ecosystems. Sustainability of engineering
infrastructure in regions occupied by permafrost [1] needs for extra attention due to observed
climate warming [2-4]. Experiencing significant changes and degradation of permafrost [5-8]
may lead to possible technogenic accidents [9, 10].

In accordance with the Russian Building Code [1], the capital structures and residential
buildings require special rules for construction and operation in such territories. In accordance
with these rules, the construction should be carried out following two principles. The first
principle of construction means the construction and operation of capital structures must keep
the foundation soils in a frozen state. The second principle of construction means the permafrost
foundation soils should be used in a thawed or thawing state. So, before the construction the
thawing layers should be achieved to the expected depth or under the assumption the thawing
during the operation. In Russia, more than 75% of all buildings and engineering structures
in the permafrost zone were built and operated according to the first principle. Thawing of
ice-saturated rocks due to climate change or various technogenic impacts will be accompanied
by subsidence of the earth’s surface [11] and the development of dangerous frozen geological
processes leading to accidents, the possible consequences of which may be the destruction of
pile foundations of capital structures and residential buildings [12]. To predict these processes,
various methods of monitoring the condition of the foundations of structures are used [13]. The
bearing capacity of building foundation piles also depends on the temperature of the surrounding
soil, therefore, in the city of Salekhard, employees of the Arctic Research Center of the Yamal-
Nenets autonomous district have built and are developing an automatic temperature monitoring
(ATM) system for the soil surrounding the pile foundations residential buildings [14,15]. For this
purpose, thermometric wells equipped with temperature sensors were drilled in the ventilated
crawl spaces of buildings. Analysis of the temperature data obtained from this system allows us
to draw conclusions about the condition of the soil under buildings. However, to model unsteady
thermal fields throughout the entire area of a pile foundation, it is necessary to investigate
mathematical models based on ATM data. The presence of thermometric wells makes it possible
to determine the lithology of the soil and to validate the constructed numerical methods [16]. In
accordance with the first principle of construction, it is also necessary to maintain the foundation
soils of residential buildings in a frozen state.

Therefore, in the northern regions the pile foundations, ventilated crawl spaces, and various
devices for cooling the soil may be used side by side under buildings [17,18]. The seasonal
cooling devices (SCDs) may be mentioned as the most common. The SCD operational principle
is based on the physical laws of cooling due to the temperature difference in the soil and in
the ventilated crawl space. So, the SCDs are in process only on winter. SCD operation makes
significant changes in the surrounding soil and has to be accounted in the mathematical model
and is required extra calibration with data from temperature sensors in thermometric wells.

In this study the new algorithm and software were calibrated for a specific residential building
(Building I) in the city of Salekhard. In contrast to [16], the climatic and technogenic factors
influencing the temperature fields at the base of the pile foundation of this building were studied
in detail. Numerical calculations were performed for the dynamics of changes in the bearing
capacity of piles in 2021-2023. The presented data verifies the model and the developed numerical
algorithm using data from temperature sensors located in thermometric wells. Additional data
is obtained from temperature sensors of four thermometric wells. When carrying out numerical
calculations, the concept of average bearing capacity of piles was introduced and the dynamics
of its changes until January 2024 are shown. Based on the numerical calculations, the further
research direction related to improving and increasing the accuracy of the mathematical models,
algorithms and software are discussed.
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1. Statement of the problem and pethods

Object of study

The object of study is the pile foundation of a nine-story residential building in the city of
Salekhard, which, in accordance with the first principle of construction on permafrost, has a
ventilated crawl spaces 1.8 meters high, and 186 SCDs are used to cool the soil around 229 piles.
Fig. 1 shows a plan of the pile foundation for Building I.

Each automatic monitoring station (SAM station) collects data from four thermometric wells
(SAM wells) equipped with temperature sensors that measure soil temperature to a depth of 10
meters with an accuracy of 0.1°C. The triangles in the Fig. 1 are the SAM wells, the squares
are the SAM stations, the dots are the piles. Data from all temperature measurements are
transmitted to the server every 3 hours using GSM modules. 186 SCDs are not shown in the
Fig. 1, but their exact location coordinates in the ventilated crawl space are used in the model
and in computer simulations. These devices are vertical cooling devices, which are two-phase
closed thermosiphons with a diameter of 38 mm. The aluminum cooling fins of these devices
are of 95 cm and the underground depths are of 10 m. To carry out automatic temperature
monitoring of the soil in a ventilated crawl space, 6 stations were equipped.
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Fig. 1. Scheme of the location of thermometric equipment of the SAMs and the pile foundations
under the Building I

Mathematical model

Let T = T(t, z,y, z) be the soil temperature at point (x,y, z) for the time ¢ and at the initial
time to has a temperature Ty(z,y, z). Following [16,19], to describe the temperature regime of
the soil under the building, we will use the equation taking into account the localized heat of the

phase transition:
orT

plen(T) + kDT~ T) 0 =V (NT)AT), 1)
where p is density [kg/m3|, T* is temperature of phase transition [K],

] alz,y,z), T<T* . . )
e, (T) = { oo(z.y ), T>T* is specific heat [J/(kg - K)],
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*
MNT) = { i;g:z:ziz ; i ;*7 is thermal conductivity coefficient [W/(m - K) |,
k = k(z,y, z) is specific heat of phase transition, § is Dirac delta function.

This equation allows to solve the problem of Stefan type without the explicit separation of
the phase transition [19]. The heat of phase transition is introduced with using Dirac J-function
in the specific heat ratio. The parameters ¢(T") and A\(T") inserted in (1) were determined during
laboratory studies of soil from SAM wells drilled in ventilated crawl space. As the initial time
moment we take ty, corresponding to the moment in time 2 years ago and the reconstructed
initial distribution of soil temperature at this moment in time Ty(z,y, z) based on ATM data.
As studies based on numerical calculations have shown, such a choice is necessary to take into
account the operation of all SCDs and their impact on the soil temperature regime for 2 years.
Particular attention was paid to modeling the operation of SCDs considering the ATM data.
The calculation of the bearing capacity is carried out based on the condition:

F < Fy/vn,

where F' is the design load on the foundation, -, is the reliability coefficient for the responsibility
of the structure, F,, is the bearing capacity of the foundation, determined in accordance with the
Russian Building Code and soil temperature data determined during numerical calculations.

Of course, moisture and migration of water should be mentioned in the problem of tem-
perature distribution in soil. When the soil freezes, migration of water contained in the soil is
observed [20-23]. This process has a significant impact on the temperature regime of the soil.
Indeed, unfrozen water in the soil will migrate from bottom to top into the freezing zone, and
latent heat will affect the temperature distribution of frozen soil due to the freezing of replen-
ished water. In the proposed model, SCDs will also be sources of cold in the ground in winter,
from which soil freezing will spread in the horizontal direction, and lateral migration above the
groundwater level in the case under consideration will be minimal. This study takes into account
the latent heat of the initial water content and assumes that the soils in the basements are gen-
erally low-moisture, and the soil surface in a ventilated crawl space is insulated with a concrete
slab that protects from evaporation and filtration of rain and melted snow water into the soil.

Validation of numerical algorithms

To find the thermal fields in the soil described by (1) in the area of the pile foundation, the
finite difference method with splitting into spatial variables is used [19]. The initial equation
for each of the spatial directions is approximated by an implicit central-difference three-point
scheme, and a system of difference linear algebraic equations having a tridiagonal form is solved
by the sweep method. Since thermal fields in the soil have a significant impact on the physical and
mechanical properties of frozen soil and the bearing capacity, an important task is to determine
the temperature on the surfaces of piles with sufficient accuracy. In order to test the accuracy
of the developed algorithm, the numerical results were compared with data from temperature
sensors in SAM wells. Figure 2 compares data for SAM well 44-1 during 2023 for various months.
In these Figures, the dashed lines correspond to the data of numerical calculations obtained on
the basis of the proposed model, and the solid lines indicate ATM data. In general, the agreement
of these data is acceptable for engineering calculations.

2. Results of numerical calculation

A large number of works are devoted to development of numerical methods for solving bound-
ary value problems of heat conduction. Basics of finite difference methods are detailed in the
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Fig. 2. Comparison of temperature sensor data in well 44-1 with numerical calculation data in
the seasons 2023

works [24,25]. To solve the Stefan problem for the equation (1), the finite difference method
using the method of splitting in spatial variables has proven itself well [19].

In numerical calculations, an orthogonal condensed mesh is used. In the {x,y}-plane, the
computational grid is condensed around the elements of the pile foundation (piles and SCDs)
and thermometric wells, which are used to set the initial temperature distribution in the three-
dimensional computational domain, as well as to test the developed software.

Calculations show that we can use as a computational grid consisting of 331 x 154 x 39 =
1987986 nodes. The calculations were carried out on the supercomputer Uran in N. N. Krasovskii
Institute of Mathematics and Mechanics (Yekaterinburg). The time step during the numerical
experiments was chosen to be 1 day.

Let us consider the dynamics of changes in the bearing capacity of the pile foundation from
2021 to 2023. To do this, using the developed software, we will determine the bearing capacity
of each of the 229 piles. Let us introduce the concept of the average bearing capacity of all piles,
equal to the sum of the bearing capacities of all piles on the first day of each month, divided
by the number of piles. Fig. 3 shows the change in this characteristic from November 2021 to
October 2023. The bearing capacity of all piles is measured in tf. Note that 1¢f = 9806, 65/V.

To study the bearing capacity of piles, it is also useful to consider the minimum annual average
bearing capacity, the average annual average bearing capacity, and the maximum annual average
bearing capacity. Fig. 3(b) shows these characteristics. It can be noted that in 2022 there was
a noticeable decrease in the maximum average annual bearing capacity, which is explained by a
warmer winter period compared to the winter period in 2021 (Fig. 4). In 2023, the winter period
became colder than in 2021. In 2022 the maximum average annual bearing capacity increased.
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Fig. 4. Air temperature in a ventilated crawl space in 2021, 2022, 2023

For the practical use of the obtained average characteristics, the minimum annual average
characteristic is of particular interest, which must be considered when designing and operating
residential buildings in regions with permafrost. Numerical calculations did not record a critical
change in the bearing capacity of the piles for Building I.

3. Discussions and conclusions

To assess the bearing capacity of piles for residential buildings in permafrost regions, a new
model was developed that considers the accumulated ATM data, and a new method for simulating

- 627 —



Mikhail Yu. Filimonov ... Computer Modeling of Temperature Fields in the Soil. ..

the operation of SCDs, which made it possible to evaluate the various characteristics of the
bearing capacity of a specific pile foundation of a residential building. An important point of
this study was the detailed validation of the developed numerical methodology on data obtained
from temperature sensors placed in SAM wells.

Fig. 5 shows the air temperature in a ventilated crawl space in January 2024 from the tem-
perature sensors at SAM station 44 (orange). If the air temperatures in different parts of the
ventilated crawl space generally differ little from each other, then the temperatures on the surface
z = 0, which is a concrete covering, can already differ significantly. For example, a comparison
of surface temperatures at SAM well 44-1 (blue) and at the surface at SAM well 48-2 (yellow)
shows that the difference on some days can reach 15°C (Fig. 5).
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Fig. 5. Air temperature in a ventilated crawl space and surface temperature z = 0 at two points
in January 2024

A similar situation with a significant difference in temperature on the surface z = 0 exists at
other points. Fig. 6 shows changes in surface temperature in January 2024 near SAM well 45-1,
which has a minimum average temperature at point 45-1(0), and near well 48-2, which has a
maximum average temperature at point 48-2(0).

Such differences in surface temperatures can be associated with several factors: utility failures,
snow falling into the ventilated crawl space from outside, different operating efficiency of the
SCDs, and the presence of utilities, which, despite the necessary thermal insulation, can be
additional sources of heat. In any case, to more adequately describe the dynamics of changes
in the temperature regime of the soil around the foundation piles, it is advisable to use a two-
dimensional approximation of surface temperatures, taking into account the accumulated ATM
data and the correct setting of the SCD operation. This approach will also make it possible to
carry out numerical calculations in the event of utility accidents, when the surface temperature
can increase significantly in winter, first due to the influx of water, and then due to its freezing
and the formation of additional thermal insulation of the surface, when a local thermal anomaly
occurs that changes the bearing capacity of the soil. Based on a new algorithm for taking into
account the influence of SCDs and ATM data on the temperature regime of the soil around
foundation piles, software was developed, the validation of which was tested on the available

- 628 —



Mikhail Yu. Filimonov . .. Computer Modeling of Temperature Fields in the Soil. ..

Temperature, C

/
/
gt

SecesreEsZ
=

324

2024019 1200 ' 20240113 1200 D02401'17 1200 20240121 1200 302401325 1200 ! 20240129 1200
W 45-1(0) M 48-2(0) Date, Time

T T T T T
2024-01-01 12:00 2024-01-05 12:00

Fig. 6. Surface temperature in a ventilated crawl space of Building I in January 2024

data from temperature sensors from SAM wells. A good agreement between the ATM data
and the obtained numerical calculation data was obtained. The greatest difference between the
calculated data and the ATM temperature data was observed in the winter months when the
bearing capacity of the piles is maximum. This difference may be associated with the need to
use the above-described method for setting the temperature on the surface, as well as with the
Gibbs-Thomson effect, which is associated with the presence of unfrozen water in the soil, which
leads to a change in the shape of the interphase boundary and a decrease in the freezing point of
the soil. It was noted in [26] that the deviation of the calculation results from the experimental
data gradually increases with decreasing temperature. In our case, comparison of numerical
calculations and ATM data in September and October (Fig. 2 ) showed good agreement. During
these months, the soil is the warmest after the summer season, and therefore has a minimum
bearing capacity, which is most often used when assessing the reliability of a pile foundation.
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KomibroTepHoe MojieimpoBaHie TeMnepaTypPHbBIX MoJIeii
B I'PYHTE W HecyIIeil cltocOOHOCTU CBAHBIX PYH/IAMEHTOB
3/IaHUII HA BEYHOU Mep3JI0Te

Muxana Q. ®duaumonos

Haranua A.Baranosa
Nucruryr maremarukn n mexauuku uM. H. H. Kpacosckoro
Exarepunbypr, Poccuiickast @emepartust

Vpanbckuii desepasbHbIil YHUBEPCUTET
Exarepunbypr, Poccuiickass Pemepartus
Hasug 2K. IITamyrus
Upnna M. PustmmoHOBa

Ypanbckuii heepasbHbIil YHUBEPCUTET
Exarepunbypr, Poccuiickast @emepartust

Amnnoranusi. OcBoeHne OOMUPHBIX PETUOHOB, 3aHSATHIX BEYHON MEP3JIOTOHN, CTAJIKUBAETCS C MPObIeMa-
MM, CBSI3aHHBIMH C IIOTEIJIEHUEM KJIMMAaTa, KOTOPOe CIIOCOOCTBYET Jlerpajialiny BedHoit mep3sorsl. CTpo-
HUTEJIBCTBO KUJIBIX JIOMOB U UX IKCILIyaTalllsd Ha 3TUX TEePPUTOPHUAX B OCHOBHOM IIPEIIOJIAraeT IOoJep-
JKaHUe TPYHTa IO, STUMH COOPY?KEHHUSMHI B MEP3JIOM COCTOSHHUU Ha IPOTSAKEHUU BCEro NePHOoJa UX IKC-
wiryaranuu. JIjis 9Tux 1esieil uCoab3yoTcs CBaiiHble (DYHIaMEHTBI U BEHTUJINPYeMble o/I1oJibst. CiroxK-
HOCTb KOMIIBIOTEDHOI'O MOJEJIMPOBAHUA BO3HUKAET U3-3a y4YeTa CE30HHO JEHUCTBYIOIIMX OXJIAXKIAIOIIUX
YCTPOUCTB, KOJTUIECTBO KOTOPBIX B KOHCTPYKIIMI COBPEMEHHOI'O 3JaHUA OIlIPeJiesIsaeTCs ero pa3MepaMu 1
B cpegHeM Moxer pocturarh 200 mTyK. AKTyaJIbHOMN 3a/iadeil sIBJIseTcs JOJIroCPOYHOe IPOrHO3UPOBAHUE
JIMHAMUKI U3MEHEHUsT HeCyIeil CloCOOHOCTH CBAWHOTO (DYHIAMEHTa 3IaHUsI C YYETOM KIUMATHIECKUX 1
TEXHOTEHHBIX BO3IEHCTBUN Ha OKpYy2Kafomuili rpyHT. [lj1s1 9Tux mesteit 6putn pa3paboTaHbl HOBas MOJETD
¥ YUCJIEHHBIH AJITOPUTM HCCJIENOBAHUA JUHAMUKN M3MEHEHUs HeCyIlel CIIOCOOHOCTH CBail B IIPOIECCE
9KCILIyaTallu! 3/JaHUsI C YI€TOM JaHHBIX TeMIIepaTypPHOrO0 MOHUTOPUHIA C JATIYUKOB TeMIlepaTyphbl, pac-
TIOJTO’KEHHBIX B TEPMOMETPUYECKUX CKBaXKMHAX. Baaumamus pa3paboTaHHOTO TPOrPAMMHOTO KOMILIEKCA
IPOBOMJIACh Ha OCHOBE CYHIIECTBYIOIIMX M IIOCTOAHHO INOCTYHAIOMIUX JJAHHBIX MOHUTOPHHIA TeMIlepa-
TyphI TpyHTa 10 Taybunbl 10 10 merpoB. CpaBHEHNE MOYYEHHBIX JAHHBIX MOHUTODPUHTA M PACUIETHBIX
JAHHBIX B T€PMOMETPHYECKNX CKBasKMHAX IIOKa3aJI0 3HAYUTEJIbHOEe yJIydIlleHre 10 CPaBHEHHUIO C paHee
HCIIOJIb30BAHHON MOJEJIBIO M IIPOrpaMMoil pacdeTra i JaHHOI'O »KUJIOTO JIOMA.

KuroyeBbie cjioBa: MaTeMaTHYeCKOe MOJIEJIMPOBAHNE, TEIJIOMAaCCOIEPEHOC, BEYHAsI MEP3JIOTA.

- 631 —



Journal of Siberian Federal University. Mathematics & Physics 2024, 17(5), 632-643

EDN: RAQXIG
VIIK 517.95

Recovering Surface Fluxes on the Boundary of the Domain
from Pointwise Measurements

Egor I. Safonov*
Sergey G.Pyatkov'

Daniil A.Parunov?
Yugra State University
Khanty-Mansiysk, Russian Federation

Received 30.03.2024, received in revised form 29.05.2024, accepted 04.07.2024

Abstract. Inverse problems of recovering surface fluxes on the boundary of a domain from pointwise
observations are considered. The prolbem is not well-posed in the Hadamard sense. Sharp conditions on
the data ensuring existence and uniqueness of solutions in Sobolev classes are exposed and the numerical
method relying on the finite element method in the space variables and a finite difference method in time
is constructed. The results of numerical experiments are quite satisfactory and the procedure is stable
under small perturbations.

Keywords: inverse problem, surface flux, convection-diffusion, pointwise measurement, Tikhonov’s
regularization.

Citation: E.I. Safonov, S.G. Pyatkov, D.A. Parunov, Recovering Surface Fluxes on the E E
Boundary of the Domain from Pointwise Measurements, J. Sib. Fed. Univ. Math. Phys., :
2024, 17(5), 632-643. EDN: RAQXIG.

=]

Introduction
Under consideration is the parabolic equation
Mu = vy — Lu = vy — div(e(x, t)Vu) + d(z, t) Vu + ag(z, t)u = f, (1)

where ¢ = diag(c1(t, x), . .., cn(t, x)) is a diagonal matrix with strictly positive continuous entries,

T
(t,2) € Q = (0,T) x G, @, 1) = (ar(2,1), ..., an(z, )T, Vu = (57“,...,57“) . n=2,3, and
1 n

G is a domain in R™ with boundary I'. The equation (1) is furnished with the initial-boundary
conditions
Bu|s = g(t,z) (S=(0,T)xT), uli=o = uo(x), (2)

n

where Bu = Y v;ciug, + o(t, x)u, with v being the outward unit normal to I'; and with the
i=1

overdetermination conditions

u(t,b;) =(t) 1 =1,2,...,71), (3)
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where {b;}}_, is a collection of points lying in G. It is possible that I' = T'o UT'; with T'oNT'y = (),
Ty, T’y are open subsets of ', and the condition (2) is given in the form

Buls, = g(t,x), uls, = g1(t,x) (S;i=(0,T)xT;, i=0,1), ul—o = ug(x). (4)

-
Assume that g(t,z) = ) o;(t)®;(z) for some known functions ®;, the problem consists in

recovering both a solutiozn ‘to (1) satisfying (2), (3) (or (4), (3)) and functions «;, j =1,2,...,7.
Note that any function g can be approximated by the sums of this form for a suitable choice of
basis functions ®;.

Inverse problems of recovering the boundary regimes are classical. They arise in many dif-
ferent problems of mathematical physics, in particular, in the heat and mass transfer theory,
diffusion, filtration (see [1-3|), and ecology [4-9].

A particular attention is payed to numerical solution of the problems (1)—(3) and close to
them. Most of the methods are based on reducing the problems to optimal control ones and
minimization of the corresponding quadratic functionals (see, for instance, [10-16]). However,
it is possible that these functionals can have several local minima (see Section 3.3 in [17]) and
the problem is not always well-posed. Describe some articles, where pointwise measurements
are employed as additional data. Numerical determination of constant fluxes in the case of
n = 2 is described in [11]. Similar results are presented in [18] for n = 1. The three-dimensional
problem of recovering constant fluxes of green house gases is discussed in [4], but numerical results
are presented only in the one-dimensional case. In [5] (see also [6]) the method of recovering
a constant surface flux relying on the approach developed in [19] is described, where special
solutions to the adjoint problem are employed (see also [7,8]). The surface fluxes depending on ¢
are recovered in [3,14,20,21] in the case of n = 1, and in [13,23-25] in the case of n > 1. The flux
depending on time and spatial variables is reconstructed in [16,26]. The case of flux depending
on space variables is discussed in [25]. In this article the flux is sought a finite segment of a
series with the use of piecewise linear basis of the finite element method. In literature, there are
results in the case in which additional Dirichlet data are given on a part of the boundary and the
flux is reconstructed with the use of these data on another part of the boundary (see [27]). The
article [15] is devoted to the recovering of the flux h(t,x)f(z) (the function f(x) is unknown)
with the use of final or integral overdetermination data. There is a limited number of theoretical
results devoted to the problem (1)—(3). If the points {b;}7_; are interior points of G then the
problem is ill-posed and this fact was observed in many articles (see [28]).

In this article we describe some new theoretical results (see [29]) as applied to this problem,
expose a new algorithm of calculating the flux based on our theoretical arguments and describe
the results of numerical experiments. The method relies on the finite element method in the space
variables and the finite difference method in time. The number of summands in the reprentatation
of the function g depends on the number of measurements. The results of numerical experiments
are quite satisfactory and the procedure is stable under small perturbations.

1. Preliminaries
The notations of the Sobolev spaces W7 (G) and W (Q) are conventional (see [30, 31]).

Given an interval J = (0,7, put W' (Q) = W, (J; L,(G)) N Ly(J; WPT(G)) and W"(S)
W3 (J; Lp(T)) N Ly (J; W7 (T)) [30]. By the norm of a vector, we mean the sum of the norms of
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its coordinates. Denote by Bs(b) the ball of radius ¢ centered at b. The symbol p(X,Y") stands
for the distance between the sets X, Y.

The definition of the inclusion I € C*, s > 1, can be found in [31, Chapter 1]. The coeflicients
of the equation (1) are assumed to be real. We consider an elliptic operator L, i.e., there exists
a constant 1y > 0 such that ¢;(t,x) > no for all (t,z) e Qandi=1,...,n.

2. Recovering of the heat flux

Under consideration is the conventional heat and mass transfer model (1). We take G =
Q x (0,2), with Q = (0,X) for n = 2 and Q is a bounded domain with smooth boundary
(0QeC?)forn=3 LetIg={zel: z,=0} ={0,2): 2/ € Q} (2 = (21,...,Tn_1))
and let Sy = (0,7) x T'y. The problem is to find a solution to the equation (1) and the function
g =" a;(t)®;(x) such that

i=1

u(b“t) = 1/}7,(15), 1= 1,27. Ty bi S G, (5)

ult=o = uo(x), Cnls,|s, = g(t,x), uls\s, =0. (6)

One or more boundary conditions on S\ Sy can be changed. This inverse problem arises in the
problem of evaluation of the greenhouse gases emission from wetlands (see [4]).

We now expose some consequences of the results in [29]. Despite the fact that they refer
to the model case when c is the identity matrix and the remaining coefficients are independent
of t, they are rather sharp and we think that they are valid in more general situation as well.
Moreover, the conditions on the data below are actually used in the numerical algorithm. We
consider the model problem

ug + Lu= f(t,z), Lu=—Au+ Z a; () Uy, + ao(z)u, (7)
i=1
Uli—o = uo(z), ug,ls, =g(t,2), uls\s, =0, (8)
As before, the problem consists in recovering both a solution to (7) satisfying (8) and (9) and
functions «a;, i = 1,2, ..., 7, characterizing the function g = > a;(t)®;(x). We assume that
i=1
be K={x €¢G: z, < p(x,T\Ty)}. (10)

Let b, = (bi1,...,bin-1,0), where b;; is the j-th coordinate of the point b;. It is naturally to
assume that b; # b, for i # j. Let G5 be the d-neighborhood about the points b; (i = 1,2,...,7).
Denote I's = G5 N T'y. Our conditions for the data have the form

a; € W2(G) (i=1,...,n), ag € Loo(Q), (11)
uo(z) € W5 (G), f € La(Q), (12)
b,(2') € W21/2(F0), supp ®; C Q, (13)

there exists g > 0, d9 < min; p(b;, '\ T'g) such that

®;(z) € W (Ts,) for n=2, &;(x) € Wi(Ts,) for n=3,i=1,...,r, (14)
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ap € WL(Gs, NG). (15)

Under the conditions (11), (12), there exists a unique solution wq to the problem (7), (8),
where g = 0, such that wy € W,3(Q) (see [33]). Changing the variables w = u — wg, we obtain
the simpler problem

wy + Lw =0, wg,|s, =9g(t,z), wls\s, =0, wlt=o =0, (16)
w(bi, t) = Vi(t) — wo(t,bi) = Pi(t), i =1,2,....7. (17)
We assume that the functions 1); (t) admit the representations
Di(t) = /Ot Vs, (t — T)toi(T)dr, o € W' (0,T) (n=2,3), (18)
-7 /4t 76—72/4t ) )
where V, (t) = it forn =2and V, = PN for n = 3. Denote by ¥ the matrix with

the entries ¥;; = ®;(b}) (4,5 =1,2,...,7) and assume that
det U # 0. (19)

Theorem 1. Assume that the conditions (10)—(14), (18), (19), and (15) for n = 3 hold. Then

there exists a unique solution to the problem (7)—(9) such that u € W, *(Q), ay(t) € W21/4(0,T)
(i=1,2,...,7).

Proof. The claim results from Theorem 5 in [29]. First of all, we note that in [29] ' € C2.
Nevertheless, the arguments of the proof remain valid since W21 ’Q(Q)—solvability of the boundary
value problem (7), (8) holds. The well-posedness condition from [29] is reduced to the condition
(19). The condition (10) ensures that the sets {b € I' : p(b;,I') = |b; — b|} consist of one point
b € I'g and the conditions (10), (13), (14), (18), (19) guarantee the fulfillment of other conditions
of Theorem 5 in [29].

Note that the condition (18) is sharp and cannot be weakened. |

3. Numerical algorithm

Describe the numerical algorithm. Consider the case of n = 2. We employ FEM (the finite
element method). We need to find the functions {o;(¢)}. As for the functions ®;, we can use
the piecewise linear basis of FEM, in this case we obtain a piecewise linear approximation of g.
Sometimes, it is better to use smoother function. We use some analog of the FEM basis. Define

a collection of numbers z} < 27 < ... 27. Let 29 = ¢ > 0, 2™ = X — ¢, with ¢ a sufficiently
small parameter. Let §; = (mlﬁl —2i71)/2,i=1,2,...,r. Assign
1 T i it ; ;
—(1+4cos|—(ag - 22—~ , xp € [2i7h gitt
oo =§ 20 (Gl P ) ) el o

0, r1 & [Jcifl,x’ﬁl]
fori=1,2,...,7. Make an additional change of variables

. a3 () — X)? Hj;éi(xl - le) (Z — x3)
v=u—&, &= i(t)— - - - e
;1// ( )(le)z(xi - X)? Hj;éi(le — 1) (Z —a3)
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The function v is a solution to the problem
Mo=f—M>®=fy, v(b,t)=0,i=1,2,...,7r, vj=0 = up(x) — ®(0,2), (22)

02v12|50 = g(t,l'l) - gO(taxl) = gv U|S\Sg = 07 9o = CQ(tvxlaO)q)zg(tvmlao)' (23)

Describe the method. Construct a triangulation of the domain G and the corresponding basis
{0}, of FEM. Denote the nodes by {y;}. We look for an approximate solution in the form
N

v =Y C;(t)p;. For convenience, we assume that the points b; = (b%,b%) (i = 1,2,...,r) agree
i=1

with the nodes YN—r+1s---,Yyn. The functions C;(t), i = 1,2,..., N, are a solution to the system
M6t+Ké:—F+f%, 62(01,02,...,CN)T, (24)

where
T

X X
F = (/ g(t, z1)p1(x1,0) dxl,...,/ g(t,z1)en(z1,0) dx1> ,
0 0

and the coordinates of the vector f(; are of the form

X
fi :(fo(taﬂf),sﬁi)Jr/o go(t,x1)pi(x1,0) day, (fo(t,fﬂ),sﬁi):/Gfo(t,%)sﬁidw-

The matrices M and K have the entries M;; = (¢i, ;) f wi(zx x) dx and

Kjk = (Cl (tv x)¢k117¢jr1) + (CQ(tv x)@kzw@jsz) + (a‘(tv x)vwk, Soj) + (ao(t, x)‘)”ﬁ 90]')7

respectively. We have that C(0) = vy. A solution to the system (24) is defined by the finite
difference method. Define the step in time 7 = T'/m and replace (24) with the system

CiJrl - Cz
T

M + Ki1Cipr = —Fopr + fiyr, Ci=(CH...,cMT, i=0,1,2,...,m—1, (25)

—

where C¥ ~ Cy (i), F; ~ F(ri), fi = fo(ri), K; = K(7i). The system (25) can be written as
follows:

LN i=0,1,2,...,m—1, (26)

(2

where Ri11 = M + 7K;,1. Assign @; = (a},...,a0)T, a@; ~ 5(72'), af ~2 Qg (iT).
In view of (22), we must have C}' """ = 0 (i = 1,2,,...,r). Assign C§ = wo(by)
(k=1,...,N). The numbers af are solutions to the system
T
Z b ®; () = ¢2(0, 21, 0)ugs, (b},). (27)
i=1

In dependence of smoothness of a solution we can require the consistency conditions
Zao (1) = c2(0, 21, 0)upz, (21,0), Va1 € (0, X),

with af a solution to the system (27). But they are not necessary, for example, for solutions
u € W, ?(Q). We also assume that

det {®;(b})}r i1 # 0, ¥i(t) # 0 V¢, i. (28)
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Assume that we have found the vectors &, d We seek the quantity 6¢+1 as a solution to the
system
R;4+1Ci41 = —T7Bd41 + 7 fig1 + M, (29)

b's
where N x r-matrix B has the entries by = [ ®;(z1)pr(21,0)dzy (j=1,2,...,r, k=1,...,N).
0

The vector @;; is determined from the system
TBi+1&i+1 = TCI)QR;_,'}lfi+1 + cboR;_,'_llMC_;Z (30)

where the matrix B; 1 = <I>0Ri__i_11B”1 of dimension 7 x r, where ®q is a r x N-matrix whose
first N — r columns are occupied by zeros and and the last r columns is the identity matrix
of dimension r x r. The matrix B; can be singular (with small elements). To improve the
convergence, we employ the Tikhonov regularization. So we replace the system (29) with the
system

7(Bf1Bip1 + €)dit1 = 7B 1 B0 R i1 + Bl @R M, € >0, (31)

where B}, ; is the adjoint matrix.

4. Program implementation and results of numerical
experiments

In this section, we analyze the results of numerical experiments for several groups of input
data. We will consider the dependence of accuracy of determining the coefficients «; and the
function u on the number N of points of the triangulation grid, the number of the overdetermi-
nation points b; and the distance [ between them. The coefficients in (1) are defined as follows:
ap=1/(t+1), a1 =, as =y, c1 =+ 2, co =y + 2. Characteristics of the computer: Pro-
cessor: Intel(R) Xeon(R) CPU E5-2678 v3 @ 2.50GHz (2 processors); RAM: 64.0 GB; System
type: Windows 10 Pro 64-bit operating system.

First of all, we construct some test data. To define test functions, we construct a solution u to
the direct problem (1), (6) with the known boundary condition (6) and the function g depending
on the known functions ®; and «;. Next, we take a collection of points b; and determine the
data (5). Solving the inverse problem (1), (5), (6), we find a solution u and the functions {«;}.
Comparing given function {«;} and obtained after calculations, we can estimate the convergence
of the algorithm. To abbreviate the exposition, only graphs of the functions constructed and the
results of calculating the parameters «; will be presented.

Each experiment includes sequential steps:

- Setting the number and coordinates of overdetermination points and the functions «;;

- Initialization of the domain for constructing a solution to the direct and inverse problems;

- Definition of service arrays of points;

- Solving the direct problem (1), (6);

- Construction of the functions ®; and the auxiliary function ®;

- Solving the inverse problem (22)—(23), restoring the solution u and the function «;.

Present the software implementation for the first group of data, for the rest we will present
only pivot tables.

For the first group of experiments, we take r = 3. The overdetermination points b;
have the coordinates: (0.2;0.2), (1;0.5), and (1.8;0.8). We take a; =t + 2, as = (t — 2)?, and
az = (t+1)3.
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Experimentally, it was found that the change in the number of grid points in time m prac-
tically does not affect the accuracy of the calculations, so we take it equal to 100. It was also
found that with an increase in the number of time points m, it is necessary to decrease the
regularization parameter ¢, for example, for m = 200, you need to take ¢ < 10719, otherwise the
algorithm will diverge. For all groups of experiments, we take the parameter ¢ = 1077.

1) As the domain of constructing the solution to the problem (1), (5), (6), we take a rectangle
with sides A = 2 and B = 1 located along the axes x1 and x5, respectively. The lower left corner
of the rectangle is at the point (0;0), we will use this domain for all groups of experiments. Let’s
add to the domain r circles with radii R = 0.1 and centered at the points b;.

Using Delaunay triangulation, we get the first mesh Z; with 214 nodes. The new grids
are obtained by dividing each triangle of the previous grid into 4 parts, we get Z; = 812 and
Z5 = 3163, the Fig. 1.
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Fig. 1. Zone with nodes a) Zy = 214; b) Z; = 812; ¢) Zy = 3163

2) Further, after constructing the triangulation mesh, it is necessary to determine the collec-
tions of indices of points, including the points b;.

3) The time step is defined as 7 = T'/m. To solve the direct problem (1), (6), we define the
right-hand side f = 1 (see (1)), the initial condition uy = 1 and boundary function g assuming
that a; are known. The functions ®, ®;, and the respective function g are constructed in accord
with the formulas from the previous section (see (21), (20)). Note that with these almost arbitrary
initial data, the consistency conditions at t = 0,292 = 0 are not fulfilled. This gives rise a large
oscillation of a solution at t = 0. So, it is necessary to cut off a part of the solution that has a
large error at the initial time points which arise in the calculations. One more variant which was
used is to define the time shift variable as 75 = 20 - T//m. It is necessary to extend the time line
by changing the start point to —74 - T//m. With the shift in time, we get m + 75 + 1 time points.
This stage is not obligatory.

4) A solution to the direct problem (1), (6) is defined by the formulas of the previous section,
except for the equation (26) which is replaced with

61‘-1-1 = (M1 + 7K ) - (*Téi+1 + TF_:i-i-l + Mi+1c_;i)7 CF = Cy(ri), (32)

where C_"j = (C;,...,ij_lp_tp_’“p)T, i=0,1,2,...,m+Ts.

5) We calculate the functions M®, f, (see (22)), and the first time derivative of the data
bi = @i + D7) = hi(Gm)) /7.

6) For further analysis of the results of solving the problem (22)—(23) and restoring the solution
u, we introduce the following quantities that describe the calculation errors: the parameter
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£q = max;(max; |a (i) —a]), where the numbers o are the results of calculations, j = 1,. .., ;
€y = max; j [u;j — u(y;,7j)| is the error in calculating the concentration of a pollutant, where
i=1,2,...,Nand j=1,2,...,m. Let T; be the total running time of the algorithm, including
the time to solve the direct problem, in seconds. The calculation results for three previously
defined grids are presented on the Fig. 2.

0 0.2 04 0.6 08 1 [ 02 04 0.6 08 1 0 02 0.4 06 0.8 1
a) b) c)

Fig. 2. The results of calculations of functions «; on the grids a) Zy; b) Zy; ¢) Zs

It is quite natural that an increase in the number of nodes leads to an increase in the accuracy
of calculations. In this case, the calculation error ¢,, €, and the calculation time T, for three
grids, respectively, are equal to (1.7116,0.0996, 74), (0.4589,0.0285,238), (0.1306,0.0082,1052).
As is easily seen, the error is inversely proportional to the number of nodes.

Even in the case of the grids Zy and Z;, solutions obtained repeat the profile of the de-
sired solution. In this case, taking into account the increasing computation time, in subsequent
experiments we will use Zj.

For the second group of experiments, we take one overdetermination point and the
function a; = log(t + 1). The other data are the same.

We present a summary table indicating a different number and coordinates of overdetermi-
nation points, the functions «;, received errors, and calculation time, Tab. 1.

Table 1. Summary table

No b; I Eu Ts
1 (0.5;0.3) 0.0303 | 0.0037 | 35.7
2 (0.5;0.5) 0.0384 | 0.0044 | 35.8
3 (0.5;0.7) 0.0572 | 0.0056 | 35.4
4 (1;0.3) 0.0248 | 0.0041 | 38.1
5 (1;0.5) 0.0315 | 0.0053 | 39.2
6 (1;0.7) 0.0475 | 0.0065 | 37.9
7 (1.5;0.3) 0.0374 | 0.0059 | 37.6
8 (1.5;0.5) 0.0443 | 0.0078 36
9 (1.5;0.7) 0.0679 | 0.0098 | 36.7

According to the results obtained, it can be seen that, despite the use of the grid Z, the
solutions are quite accurate. The error increases as the distance from the lower bound increases,
which corresponds to the theoretical results (Theorem 1).
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For the next part of the experiments, we will add random noise to each point of the array
of the right-hand side vector, the noise value will be denoted by n.(4,j). Thus we get f(i,7) =
f@i,9) - (1 4+ n,(i,7)), with f(7,7) the right-hand side in the system, the results are presented in
Fig. 3. The coordinates of overdetermination point (0.5; 0.3) and all other parameters are the
same.

09 | | : : 1

o] 0‘.2 0.‘4 O‘.S 0.‘8 1
a) b)
Fig. 3. Result of calculations of the function a; on a grid with noise a) n, = 25%; b) n, = 50%
Despite the introduced noise, the algorithm still shows good convergence, the calculation
€ITOrS are £, &,: (0.19, 0.009) and (0.35, 0.017), respectively.

For the third experimental group, form a table with data for two points with the required
functions a; = (t — 2)? and ay = log(t + 1). The remaining data are the same.

Table 2. Summary table

No b; Ca Eu Ts
1 (0.5; 0.3), (1; 0.3) 0.074 | 0.0067 | 48.6
2 (0.5; 0.3), (1; 0.5) 0.094 | 0.0087 | 50.8
3 (0.5; 0.3), (1; 0.7) 0.149 | 0.0154 | 51.7
4 (0.5; 0.3), (1.5; 0.3) | 0.058 0.005 | 52.4
5 (0.5; 0.3), (1.5; 0.5) | 0.083 | 0.0063 | 53.1
6 (0.5; 0.3), (1.5; 0.7) | 0.145 0.011 | 52.5
7 (0.5; 0.5), (1; 0.3) 0.048 | 0.0047 | 50.6
8 (0.5; 0.5), (1; 0.5) 0.077 | 0.0069 | 50.7
9 (0.5; 0.5), (1; 0.7) 0.129 | 0.0097 | 49.7
10 (0.5; 0.5), (1.5; 0.3) | 0.038 | 0.0046 | 54.5
11 (0.5; 0.5), (1.5; 0.5) | 0.069 | 0.0052 | 53.6
12 (0.5; 0.5), (1.5; 0.7) 0.12 0.0083 | 52.5
13 (0.5; 0.7), (1; 0.3) 0.097 | 0.0086 | 49.9
14 (0.5; 0.7), (1; 0.5) 0.072 | 0.0057 | 50.1
15 (0.5; 0.7), (1; 0.7) 0.067 0.005 | 49.5
16 (0.5; 0.7), (1.5; 0.3) | 0.054 | 0.0037 | 49.9
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According to the data obtained, it is possible to confirm the conclusion made earlier that the

distance between the points does not affect the accuracy of the calculation. Also, an increase in
the number of overdetermination points and the unknown functions «; increases the calculation
€erTor.

This work was supported by the Russian Science Foundation and the Government of the

Khanty-Mansiysk Autonomous Okrug-YUGRA (Grant no. 22-11-20031).
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BoccraHnoBJjieHne mmoroka Ha rpanuie 006JIacT! 110 TOYEYHBIM
3aMepaM

Erop U. Cadonon
Cepreii I'. IIaTkoB
Hanuun A. IlapyHoB

FOropckuit rocytapcTBeHHBIN yHUBEPCUTET
Xantbel-Mancniick, Poccuiickas ®eneparms

Awnnorarusi. Mb1 paccmaTpuBaeM oOpaTHBIE 33291 BOCCTAHOBJIEHUST ITOBEPXHOCTHBIX TTOTOKOB Ha I'pa-
Huie 00JIaCTH 110 TOYEUHBIM 3aMepaM. 3a/1a4ua HeKOppeKTHa 1o A mamapy. Mbl onucbiBaeM TOYHBIE YCII0-
BUS$I, TADAHTUPYIOIIUE CYIIIECTBOBAHUE U €JIMHCTBEHHOCTD peleHuii B ipocrpancrsax CobosieBa u CTpouM
YUCJIEHHBIN METOJ, OCHOBAaHHBIN Ha METO/ie KOHEYHBIX 3JIEMEHTOB U METO/Ie KOHEYHBIX PA3HOCTEN 10 Bpe-
menu. lIpecraBiiensr pe3ysIbTaThl YUCIEHHBIX SKCIEPUMEHTOB, KOTOPBIE BIIOJHE YAOBIECTBOPUTEIbLHBI U
npoleaypa yCTOMYNBa II0 OTHOIIEHUIO K MaJIbIM BO3MYIIIEHUAM.

KuaroueBbie cJjioBa: TMOBEPXHOCTHBIN TOTOK, perysspusaius TuxoHoBa, obOpaTHas 3a/ada, TOUETHOE
nepeonpeeseHne, KOHBEKIusI-Tudy3usi.
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Abstract. The new phenomenological model of a prediction of perpendicular anisotropy index of charged
particle pitch angle distribution at geostationary (geosynchronous) orbit (GEO) in the Earth’s magneto-
sphere, and also in any circular orbit depending from the local time LT in an orbit and the geomagnetic
activity index Kp is offered. Comparison of model with the numerous experimental data is lead. It
is proved, that the general analytical dependence of perpendicular anisotropy index of charged particle
pitch angle distribution on GEO received as a first approximation can be used for conditions of mag-
netically quiet time for quantitative forecasts and comparisons with experimental data on GEO. The
nonlinear effect is theoretically predicted for a difference between the maximal value of perpendicular
anisotropy index of charged particle pitch angle distribution and the minimal value of perpendicular
anisotropy index (in local midnight LT = 0 h) on GEO from the Kp-index of geomagnetic activity.
The nonlinear effect for anisotropy of charged particle pitch angle distribution will be, possibly, to some
extent and on other radial distances from the Earth.
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Introduction

The charged particle pitch angle distribution is dependence a differential flux of particles j
from a local pitch angle of particles « in the range from 0°up to 180°. It is the important
characteristic for the charged particles in velocity space in the Earth’s magnetosphere.

In the monography [1] for the description different meeting in the magnetosphere of pitch
angle distributions was offered following distribution

j(a) =jisin"® a, (1)

where j, is the perpendicular (v = 90°) differential flux of charged particles.

The equation (1) differs from standard by that an anisotropy index (or a parameter) of pitch
angle distribution not is a constant (v = const), and it is function from «a (y = v («)).

For the range of pitch angles 0° < a < 90° 7 («) it is possible to find under the formula

(o) = 200 )

*smolinsv@inbox.ru
© Siberian Federal University. All rights reserved
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For oo = 90° the equation (2) gives the relation 0/0, therefore we find a limit for v at a« — 90°,

d
using the rule of Lopitalya and considering, that (di) =0
1
1 [ d?%j
Y=g ( dOéQ)L (3)

The perpendicular anisotropy index (parameter) of pitch angle distribution v, , presented to
a general view the formula (3), is the exact indicator of type of pitch angle distribution and
in this its great value. Particularly, if pitch angle distributions are normal or type "head and
shoulders" — ~, > 0. If v, = 0, it will already correspond isotropic or "flattop" pitch angle
distribution. And at last, pitch angle distributions of type "butterfly". In this case — v, < 0.
Such representation (3) is exact at definition of the moment of occurrence of butterfly pitch angle
distribution.

The literature on pitch angle distributions of the charged particles and anisotropy of pitch
angle distributions is extensive, for example [1-13]. From the review for last years it is visible,
that statistical and empirical models of anisotropy of charged particles pitch angle distributions
are, and the analytical mathematical models based on the physics and describing a perpendicular
anisotropy index of charged particles pitch angle distribution, possibly, no.

Therefore the purpose of the given work is mathematical modeling an anisotropy index of
charged particles pitch angle distribution at geostationary (geosynchronous) orbit (GEO) in the
Earth’s magnetosphere in the form of: 1) the new mathematical model based on the physics
and describing a perpendicular anisotropy index of charged particles pitch angle distribution on
GEO depending from the local time LT on GEO and the Kp-index of geomagnetic activity, 2) the
analysis of consequences of the offered analytical model and 3) nonlinear effect for anisotropy of
charged particle pitch angle distribution.

1. Mathematical model

As a first approximation dependence of a perpendicular anisotropy index of charged particles
pitch angle distribution from time 7, (¢) we shall find from the equation
d dy, dL
ayL _ avLak (4)
dt dL dt
At carrying out of numerical calculations we shall assume in the equation (4), that

dL/dt =~ (dL/dt). Then, the bounce-averaged radial drift velocity of charged particle motion
in the Earth’s magnetosphere can be determined, for example, for the Earth’s dipole magnetic

field, so [1]:
<dL> =— @L‘l cos ¢ (5)
dt ®o 7

where L is the dimensionless Mcllwain parameter; ¢ is the time; ¢ is the azimuth angle (the local
time LT = 0 h at midnight) or the geomagnetic east longitude in the magnetic equator plane;

2
Q= Q—Z is the angular velocity of the Earth’s rotation in 1/h; ¢9 = 92 kV; and the dependence

¢2, measured in kV, from the index of geomagnetic activity Kp = Kp(t), is determined by the
formula [14]
0.045

(1—0.16Kp+ 0.01Kp2)*
Then the equation (4), taking (5) into account, is written as follows

dyr | dyi Qea(t)L(t) cos p(t)

b2 =

(6)
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Now, we can add equations that describe the trajectory of the spacecraft (SC) in the gravi-
tational field of the Earth to equation (7). It will be easier if one specifies the trajectory (SC) in
a parametric form. In this case, for a GEO (for a circular orbit) we get

L(t) = 6.6;  9(t) = Ut + @, (8)

where ¢,,, = const will be determined from a comparison with experimental data in a GEO and
t is already the local time LT along the GEO in hours.

In the future for a spacecraft with any circular orbit or with an elliptical orbit, such a
replacement in (7) can be done similarly to (8).

The equations (7), (8) represent the general formulation of new phenomenological model of a
prediction of perpendicular anisotropy index dynamics of charged particle pitch angle distribution
on GEO in the Earth’s magnetosphere.

As a result, using (6)—(8), we receive for F = const, Kp = const, L = const

d

% = —CQcos(Qt + o), (9)
where p 5

YL| P2 4
= (D122 1
C aL | oo (10)
and at such definition (10) C' > 0 always.
d
If in (10) % < 0, the equation (9) will be transformed to the equation
dyr _
ke CQcos(QU + o). (11)

Then the analytical solution of the differential equation (11), (10) will look like
v1(t) = Clsin(Qt + ¢,) — singy [+ 710, (12)

where v, ¢ is the perpendicular anisotropy index of charged particle pitch angle distribution at
t = 0, i.e., when the local time along the GEO is LT = 0 h at midnight.

d
If in (10) % > 0 then the analytical solution of the differential equation (9), (10) looks like

Y1 (t) = =C[sin( + ;) —sing} ] + 710 (13)

If Kp(t) # const and (6) ¢2(t) # const (a dependence from time ¢ can be complex), we shall
receive, using (10), value C*

L4
0
and the following general formula for modeling (predicting) calculations v, (t) on GEO and in
any circular orbit SC

o (14)

t
d _
v (t) = :i:C’*Q/ TZE @2(t) cos(Q + @ )dt + 710, (15)
0

d
as generally a gradient % = f(L,LT,E, Kp,t).

- 646 —



Sergei V. Smolin Nonlinear Effect for Anisotropy of Charged Particle Pitch Angle. ..

2. Experimental data and calculations

For definition at geostationary (geosynchronous) orbit of concrete value 7, = const we use

d
comparison with the numerous experimental data [5], received on GEO. For % > 0 on these

experimental data the maximum of perpendicular anisotropy index of charged particle pitch angle
distribution 7, (¢m,) (13), when ¢, = 13 h LT on GEO. Thus, in the further ¢,, will designate
the moment of time in hours LT, when the perpendicular anisotropy index of charged particle
pitch angle distribution on GEO has the maximal value. p

YL

Further in a point of a maximum the first derivative (9) W(t = tmy) = 0, therefore the

condition should be satisfied
cos(t,, + o) = 0. (16)

Considering, that t,, = 13 h, the condition (16) is carried out, when Qt,, + ¢} = 37/2.
Whence follows, that
m(18 — ty,)

+ _ 1
©Orm TR (17)

Under the formula (17) for experimental data [5] value o} = 57/12 rad, v10 = 0.1860,
1 (tm) = 1.5059 for Kp = 0 (Fig. 1), and for Kp = 3 v10 = 0.0, 7. (t,n) = 1.8353 (Fig. 2).

For the moment of time ¢t = t,, following analytical dependence turns out ~y,(t,,) (13)
for perpendicular anisotropy index of charged particle pitch angle distribution on GEO, when
Kp = const, for example, within one day

VL (tm) = —Clsin(Qtm + @) = sing] + 510 = C[L +sin @] + 710, (18)
and for the intermediate moment of time t = ¢,, it is received following dependence v, (t,)
YL (tp) = —Clsin(Qy, +¢;,) — sin g ] +710. (19)

Further we shall find the useful formula in the form of a difference of two equations (18)
and (19)
YL (tm) — 7L (tp) = C[1 +sin(Qtp + ¢y, )]- (20)

The formula (20) is useful to a finding of a constant C, when at ¢ = 0 value v, o unknown, and
other values in (20) known from experimental data. Then knowing C, value v, can find from
the equation (18). On the other hand at t, = 0 equation (20) passes in the equation (18) as it
and should be. If value 7, ¢ known, the constant C' can be found at once from the equation (18).

d
Thus, determining ¢;!, (17), 710 and C, for % > 0 final analytical dependence turns out

(13) for perpendicular anisotropy index of charged particle pitch angle distribution on GEO,
when Kp =~ const, for example, within one day.

To compare dependence from local time v, (t) (13), (17) with averaged on LT and energy F
experimental data for electrons [5] on GEO, let’s make modeling calculations (as a first approx-
imation) for Kp=0 and Kp=3. Results of calculations are presented on Fig. 1 and Fig. 2.

For the index of geomagnetic activity Kp = 0 (Fig. 1) at comparison (13) with experimental
data good conformity is received, as on numerous data [5| the averaged values of an anisotropy
index v, (¢) for 0 < Kp < 1 have the maximal values approximately in the moment of time
t,m, = 13 h LT on GEO and they rather are not sensitive to value of kinetic energy E. For the
geomagnetic activity index Kp = 3 (Fig. 2) at comparison more good conformity with numerous
data [5] of the averaged values of an anisotropy index v, (t) for 2 < Kp < 4 is received.

The divergence is connected with experiment by that dependence ~y, (t) (13) while is cer-
tain only as a first approximation. Thus, the general analytical dependence of perpendicular
anisotropy index of charged particle pitch angle distribution on GEO v, (¢) (13), (17), received

- 647 —



Sergei V. Smolin Nonlinear Effect for Anisotropy of Charged Particle Pitch Angle. ..

Electrons, Kp =0, L =6.6
1.6 T T T T T T T T

06

041

024

0 . . L . . . . . . . .
0 2 4 6 8 10 12 14 16 18 20 22 24
LT, hour

Fig. 1. The continuous line is modeling analytical dependence of perpendicular anisotropy index
of electron pitch angle distribution on GEO ~, (t) (13) from the local time LT for the index of
geomagnetic activity Kp = 0. Circles are designated the averaged experimental data [5]

Electrons, Kp=3,L=6.6

2 4 6 8 10 14 16 18 20 22 24

12
LT, hour
Fig. 2. The continuous line is modeling analytical dependence of perpendicular anisotropy index

of electron pitch angle distribution on GEO ~y, (t) (13) from the local time LT for the index of
geomagnetic activity Kp = 3. Circles are designated the averaged experimental data [5]

as a first approximation, can be used for conditions of magnetically quiet time for quantitative
forecasts and comparisons with experimental data on GEO.
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d
Further, for % > 0 and GEO we shall find a modeling (predicted) difference between the

maximal value 7, (¢,,) and the minimal value 7, (0) = v, ¢ (at midnight) depending on Kp-index
of geomagnetic activity, using for this purpose (18), (17), (10), (6). As a result the following
simple equation turns out

Yi(tm) = V1o = CO[1 +sin gy ]. (21)

The right part of the equation (21) should be more zero since on experimental data the
difference between the maximal value v, (¢,,) and the minimal value v, ¢ always is more than
Z€ro.

For an example we shall lead a modeling calculation for electrons on GEO. Thus, interesting
nonlinear dependence (21), if approximately within one day Kp = const or Kp = const, which
is presented on Fig. 3 turns out.

Electrons, L = 6.6
1.9 T T

Y () =Y

05 1 15 2 25 3
Kp — index

Fig. 3. A continuous line is modeling analytical dependence of a difference of perpendicular
anisotropy indexes of electron pitch angle distribution on GEO v, (t,) — vi0 (21) from Kp-
index of geomagnetic activity. Circles are designated the averaged experimental data [5]

Thus it is necessary to notice, that the right part of the equation (21), namely C' (10), depends

d
in this case as well from a gradient L (Kp). Therefore, to receive the best consent (21) with

the averaged experimental data on GEO [5], we shall make the following. First, we shall believe
dependence ¢5 from Kp-index of geomagnetic activity under the formula (6) [14] fair. Secondly,

using the method of the least squares, we shall find dependence of a gradient % from Kp-index

of geomagnetic activity for conditions of magnetically quiet time (0 < Kp < 3) in the following
form
dyi
dL
From here follows, that the offered technique allows to predict (to forecast) very important
dy.

dependence of a gradient L from Kp-index of geomagnetic activity. With dependence (22)

(L = 6.6, Kp) = 0.7234 — 0.5113Kp + 0.2068 K p> — 0.0305K p°. (22)
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very good consent (21) with the averaged experimental data [5] has turned out, that evidently
proves to be true Fig. 3. Still it is necessary to add, that concrete dependence (22) on GEO is
received (forecast) for the first time. The received dependence (22) also shows, that on GEO

d
for a range (0 < Kp < 3) the gradient %(L = 6.6, Kp) is more than zero that corresponds

to a prospective condition on a gradient prior to the beginning of calculations. And for other

distances (1 < L < 6.1) dependence of a gradient % from Kp-index is visually presented, for

example in [11].

Such theoretical prediction (21), in general, it is necessary to check in the further on corre-
sponding experimental data. And still, in the equation (21) value C (10) is certain while as a first
approximation, but in the future C' can specify on experimental data, using the equation (21).

Thus, the received nonlinear dependence (21) can be considered as a theoretical prediction of
nonlinear effect for a difference between the maximal value of a perpendicular anisotropy index
of charged particle pitch angle distribution v, (¢,,) and the minimal value of a perpendicular
anisotropy index v, (0) = v, (at midnight) on GEO (L = 6.6) from Kp-index of geomagnetic
activity.

The presented nonlinear effect for anisotropy of charged particle pitch angle distribution (21)
will be, possibly, to some extent and on other radial distances from the Earth, i.e. at other values
of the Mcllwain parameter L.

d
For some experimental data when a gradient % < 0, the following (similar previous) for-

mulas and the equations are received. In this case for ¢,, = 13 h the condition (16) is carried
out, when Qt,, + ¢;, = 57/2. Whence follows, that

_ w30 —tm)
_ ) 23
Prm B (23)
Under the formula (23) value ¢,, = 177/12 rad. For the moment of time ¢ = t,,, following an-
alytical dependence v (t,,,) (12) turns out for perpendicular anisotropy index of charged particle
pitch angle distribution on GEO, when Kp = const, for example, within one day

Y1 (tm) = Clsin(Qt,, + ¢,,,) —sing, ] +v10 = C[1 —sinp, | + V1o (24)

The first composant in the right part of the equation (24) should be more zero since on
experimental data the difference between the maximal value v, (¢,,,) and the minimal value ~, o
always is more than zero.

For the intermediate moment of time ¢ = t,, it is received following dependence v, (¢,)

V1(ty) = Clsin(Q, + ¢,,) = singy, ]+ v10- (25)
Further we find the useful formula in the form of a difference of two equations (24) and (25)
Yi(tm) = vL(tp) = C[1 = sin(Q, +¢p,)]- (26)

The formula (26) is useful for a finding of a constant C, when at t = 0 value v, unknown,
and other values in (26) known from experimental data. Then knowing C, the value v, ¢ can
be found from the equation (24). On the other hand at ¢, = 0 the equation (26) passes in the
equation (24) as it and should be. If value v, o known the constant C' can be found at once from
the equation (24).

d
Thus, determining ¢, (23), 710 and C, for % < 0 final analytical dependence turns out

(12) for perpendicular anisotropy index of charged particle pitch angle distribution on GEO,
when Kp ~ const, for example, within one day.
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d d
L nd YL

Formulas and the equations for gradients L <0 a > 0 are interconnected. In

particular, the equation (23) can be presented so

o 7(30 — tp) w124 18 — ) (18 — tm)

= R S LA, + 2
T B T+ 12 T+ Q. (27)

Then, using (27) and the reduction formulas in the trigonometry, it is possible to make
following transitions of the equations: (24) in (18), (25) in (19), and (26) in (20) and thus to
prove interrelation of the equations.

d
For an example when % < 0, and t,,, = 12 LT, in work [13] for the first time have been

used special cases of the formulas and the equations (12), (23)—(26) for comparison to numer-
ous experimental data, received with 1999 on 2007 on GEO. Comparison was made only at a
qualitative physical level. As in [8] the pitch angle anisotropy (in the form of the relation of two
average values) of the Earth’s external radiation belt in the field of GEO in another way was
quantitatively determined, but for very plenty of experimental data. In this work [13] it has been
found, that at ¢,, = 12 LT the value ¢,, = 37/2 (23). Thus following final analytical dependence
(the special case (12)) has been received for perpendicular anisotropy index of charged particle
pitch angle distribution on GEO, when Kp = const, for example, within one day

Q
vL(t)=C {sin <Qt + 3;) + 1] + 710 = 2C sin® <2t) + Y10 (28)

And for a modeling (predicted) difference between the maximal value v, (12) and the minimal
value v, (0) = v10 (at midnight) depending on Kp-index of geomagnetic activity more simple
equation (the special case (24)) has been received at ¢,, = 37/2

Y1 (12) = v10 =2C. (29)

To compare dependence from local time 7y, (t) (28) with experimental data [8], test (modeling)
calculations have been made [13], for example, for protons with energy E = 120 keV on GEO
for Kp =3-u Kp = 5.

In the same work [13] for the first time nonlinear effect (29) has been theoretically predicted
for a difference between the maximal value of perpendicular anisotropy index of charged particle
pitch angle distribution (in local midday LT = 12 h) and the minimal value of perpendicular
anisotropy index (at midnight LT = 0 h) on GEO depending on Kp-index of geomagnetic activity.

d
On the whole, results of all calculations for % < 0 are very in detail presented in [13].

3. Conclusion

1. The new phenomenological model of a prediction of perpendicular anisotropy index of
charged particle pitch angle distribution at geostationary (geosynchronous) orbit (GEO)
in the Earth’s magnetosphere, and also in any circular orbit depending from the local time
LT in an orbit and the geomagnetic activity index Kp is offered.

2. Comparison of model with the numerous experimental data is lead. It is proved, that the
general analytical dependence of perpendicular anisotropy index of charged particle pitch
angle distribution on GEO received as a first approximation can be used for conditions of
magnetically quiet time for quantitative forecasts and comparisons with experimental data
on GEO.
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3. The nonlinear effect is theoretically predicted for a difference between the maximal value of

perpendicular anisotropy index of charged particle pitch angle distribution and the minimal
value of perpendicular anisotropy index (in local midnight LT = 0 h) on GEO from Kp-
index of geomagnetic activity.

. The technique is offered which allows to predict (to forecast) very important dependence

d
of a gradient % from Kp-index of geomagnetic activity. For the first time concrete

d
dependence of a gradient % from Kp-index on GEO for conditions of magnetically quiet

time is received (forecast).

The nonlinear effect for anisotropy of charged particle pitch angle distribution will be,
possibly, to some extent and on other radial distances from the Earth.
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Hennneiinbiit 3 dekT A1 aHN30TPONNN NUTY-YTJI0BOTO
pacnpe/iesieHsl 3apsI>KEeHHBbIX YaCTHUIl Ha Ie0CTAI[MOHAPHOI
opbure

Cepreit B. Cmoann
Cubupckuii deiepajbHbIl YHUBEPCUTET
Kpacuosipck, Poccuiickasa @emeparms

Annoranms. [Ipemiokena HoBast heHOMEHOIOIMYECKas MOZEJIb [IPEJICKA3aHNUsI [I€PIEH UK YJISIPHOTO UH-
JIeKCa aHU30TPOINY IIUTY-YIVIOBOIO PACIPE/IeJIeHNUs 3aPsiZKeHHbBIX JaCTUIl Ha Te0CTAllMOHAPHOH (reocuH-
xpornoii) opbure (I'CO) B maranrocdepe 3emsm, a TakKe Ha 000 KPYroBoi opOUTe B 3aBUCUMOCTH
or mectHOro Bpemenn LT nHa opbure m Kp-wuHjekca reoMarHUTHON akTuBHOCTH. [IpoBejieHO cpaBHeHne
MOJIEJIN C MHOTOYVC/IEHHBIMHU KCIIEPUMEHTAJBHBIMA JaHHBIMU. J{OKa3aHo, 9TO OOIIasi aHATUTUIEeCKAsT
3aBUCUMOCTD MEPIEHIUKYJISIPHONO UHIEKCA AHU30TPOINUU MUTY-yTJIOBOTO PACIPEIE/ICHUs 3aPsi?KEeHHBIX
gacrur, Ha ['CO, mosiydeHHasi B 1epBOM HPUOJIMKEHUH, MOXKET OBbITh HCIOJIb30BAHA JJIsi MArHUTOCIIO-
KOMHBIX YCJIOBUI JIJTsT KOJUYECTBEHHBIX MMPOTHO30B M CPABHEHUU C SKCIEPUMEHTAJIbLHBIMU JTaHHBIMUA Ha
T'CO. Teoperudecku npecka3an HeJIMHERHBIH D MEKT [1J1si PAZHOCTA MEXKY MAKCUMAJIbHBIM 3HAYECHH-
€M IepIIEeH/UKYJISIPHOrO MHJIEKCa aHU30TPOIMH HUTY-YIJIOBOIO PACIIPEIEIEHIs] 3aPSKEHHbIX YaCTULL 1
MUHAMAJILHBIM 3HAYECHUEM TEPIECHINKYIISIPHOTO HHIEKCA AaHU30TpOnHu (B MECTHYIO moHoub LT = 0 =)
na 'CO or Kp-unaekca reoMarHuTHON akTUBHOCTH. HejunehlHbId 3dekT mjisi aHM30TPONUU MUTY-
YIVIOBOI'O PACIIPEJIeJIeHNs 3aPS?KEHHBIX YacTHIl OyeT, BEPOSTHO, B TON WJIM MHOI CTEIeHU U Ha JAPYTUX
PaInaIbHBIX PACCTOSTHUSIX OT 3EMJTH.

KimroueBble ciioBa: reocraiyoHapHas opOUTa, HOBasl MOJEJIb, JIMHAMHUKA aHU30TPOIMU 3aPIKEHHBIX
qacrul, ganuble ciyrauka CRRES, nenuueiinbiii a¢dpdekT.
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Abstract. A computational study of the secondary destruction of a drop of organic water-coal fuel
(OCWS) in a gas flow was carried out. For the first time, the influence of the temperature of an OCWF
drop, which has non-Newtonian properties, on deformation and its further destruction was studied. The
computational study was carried out using a numerical technique based on the VOF method, the LES
model was used to take into account turbulence, and the technology of adapted dynamic meshes was
used to describe the behavior of the interface on the main turbulent scales, which made it possible to
resolve secondary liquid droplets up to 20 pum in size. During the work, the shape of the surface of an
OCWF drop during the destruction process, as well as the structure of the flow near and in the wake
of the drop, were studied. As a result of the calculations, the dependences of the rate of transverse
deformation of the midsection of an OCWF drop for different temperatures were obtained. Judging by
the results, with increasing temperature, the destruction time of an OCWF drop decreases, which has a
beneficial effect on the mixing of OCWF with air.

Keywords: OCWS fuel, secondary destruction of a drop, deformation rate, mathematical modeling,

dynamic mesh adaptation technology.
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Introduction

Currently, special attention is paid to the socio-economic development of the northern and
Arctic regions. This is due to the presence in these regions of large reserves of natural resources,
such as non-ferrous metal ores, gas, oil and coal. Since coal production has been increasing
recently, coal fuel will remain one of the main energy sources in the near future. However, we
should not forget about environmental problems that arise when burning coal, such as emissions
of nitrogen oxides and carbon dioxide into the atmosphere. To reduce harmful effects on atmo-
sphere and environment during energy production, it is proposed to use alternative fuels, such
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as coal-water fuel (CWF), consisting of water and coal dust, or organic water-coal fuel (OCWF),
consisting of water, crushed coal (or combustible waste from its processing ), a small amount of
chemical additives (for example, surfactants, plasticizers) and a petroleum combustible compo-
nent (waste oil) [1]. To burn liquid waste of petroleum origin in its original state, large resources
are needed; according to data [2], waste of petroleum origin and waste oils form masses amount-
ing to millions of tons per year and require further disposal. However, as part of OCWF, these
wastes can be used to intensify ignition and improve rheological characteristics of fuel [3]. Use
of by-products from coal mining and oil refining industries as part of OCWEF can help eliminate
waste from these industries and reduce the harmful impact of energy sector on nature. Also, the
advantages of using OCWF include the absence of dust and contamination during storage, trans-
portation and use of fuel. Today, there are technologies for industrial preparation and combustion
of CWF in furnaces of power boilers, experimental methods and numerical modeling algorithms
have been developed, and practical recommendations have been formulated for the combustion
of CWF droplets [4-7]. China and Japan are already using CFC combustion on an industrial
scale. The works [3,8-10] describe stages of preparation and ignition of OCWF droplets. To
date, data on the maximum ignition and combustion temperatures are presented for a narrow
composition of OCWF, which also complicates the process of studying these types of fuels. The
problem of ignition and combustion of OCWF is not simple, this is due to fact that OCWF is
multicomponent, contains solid particles, and this fuel most often has non-Newtonian properties.
To increase the efficiency of fuel combustion, its preliminary atomization in combustion chamber
is required; the technical task in this case is to optimize the process of destruction of the jet,
which includes changing the shape of the surface of the drop and its secondary destruction. The
development of an effective method for burning OCWF will allow low-quality fossil fuels to be
included in the fuel balance and solve the problem of recycling industrial waste that pollutes the
environment, thereby improving the environmental situation by reducing harmful emissions into
the atmosphere.

One of first experimental works on study of secondary crushing of OCWF droplets was
work [11]. The authors, in work [12], conducted a detailed experimental study of OCWF spray
for a coaxial nozzle, obtained quantitative information on characteristics of OCWF atomization
(average droplet size, shape and spray angle) with and without fuel treatment for purposes of ap-
plication in design of combustion chambers gas turbines burning OCWF. Also, a semi-empirical
correlation was developed to determine average spray particle sizes as a function of various pa-
rameters, including Weber number, Reynolds number, and air-to-fuel mass flow ratio. Heating
of OCWF (flash atomization) has been found to be very effective in reducing droplet size not
only at atmospheric pressure but also at elevated pressure. A detailed experimental study of
fragmentation of individual OCWF droplets was carried out for the first time in the work [13].
Pgugzydo

o
Later, in the work [7] a numerical study of behavior of an

The authors studied the morphology of droplets at various Weber numbers, We = and
n

VopL’

OCWPF drop during secondary crushing was carried out. The results obtained were compared
with experimental data on droplet crushing modes considered in the experimental work [7]. De-
spite the seemingly sufficient number of works in the field of studying OCWF, at the moment
there are practically no works related to the numerical study and establishment of the depen-
dence of the shape of the drop surface, deformation, and destruction time on the rheological
properties of OCWF [14, 15].

Ohnesorge numbers, Oh =
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1. Numerical technique for destruction of OCWF droplets

Since one of ways to obtain data on secondary destruction of a fuel droplet is numerical mod-
eling, in our works [16,17] we proposed and verified a numerical method for the destruction of
OCWTF droplets. This technique showed good agreement between calculated and experimental
data on the destruction of OCWF droplets and the rate of deformation of the droplet. When
developing numerical methodology, information about flow structure and physical properties of
gas-droplet flows was taken into account. It was also taken into account that fluid under consid-
eration can be either a viscous Newtonian or a non-Newtonian viscoplastic fluid, behaviour of
which can be described by one of common rheological models, such as the power-law, Bingham
or Herschel-Bulkley model [17] a numerical model was proposed and verified method of destruc-
tion of OCWF droplets. To simulate destruction of an OCWF drop, the Ansys Fluent software
package was used; the VOF method was used to describe free surface; a detailed description is
presented in work [18]. According to this method, the OCWF and air flow are considered as
a single two-component medium, and phase distribution within computational domain is deter-
mined using marker function F(x,y,z,t). The volume fraction of liquid phase in calculation cell is
taken equal to F(x,y,z,t) = 0 if cell is empty, F(x,y,2z,t) = 1 if cell is completely filled with liquid,
0 < F(x,y ,2,t) < 1 if interphase boundary passes through the cell. Tracking movement of in-
terface is performed by solving the equation for transfer of volume fraction of liquid phase in
cell:

oF 0
ot (93?i
where: u; is the velocity vector of a two-phase medium, found from solving a system of hydro-
dynamic equations: the mass conservation equation or the continuity equation:
0
Lo,
ot axi
and equations of motion or the law of conservation of momentum:

9 9 Joj dp 07y
il . i ) — _ e F..
gt (P + oz, (puiu;) 9z;  Om; 0z (3)

F =0, (1)

(pui) =0, (2)

here 7;; is the subgrid stress tensor, Fj is vector of body forces, p is static pressure, p is density
of two-phase medium. Components of viscous stress tensor o;;:

7= [“ (axj * ax)] RET @)

where: p is dynamic viscosity of two-phase medium. Density and Newtonian viscosity of two-

component medium under consideration are found through volume fraction of liquid in cell
according to the mixture rule:

p=pF+(1-F)pa, (5)
p=pF + (1= F)us, (6)

where: p1, u1 — density and viscosity of liquid, ps, po — density and viscosity of gas. The obtained
values of density p and viscosity p are included in equations of motion and determine physical
properties of two-phase medium.

To simulate destruction of droplets, special attention must be paid to surface tension, in this
case, the CSF algorithm [19] was used, which involves introducing into equations of motion an
additional body force Fj, value of which is determined from relation:
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F, = okVF, (7)
where: o is surface tension coefficient, k is curvature of free surface, which is defined as the

k=Y. (8)

The normal to free surface is calculated, in turn, as the gradient of volume fraction of liquid
phase in cell:

divergence of normal vector: n

n = VF. (9)
Since turbulent flows are observed during secondary destruction, the LES model was used [20].
1
Tij — ngkaij = —241Sij, (10)
1 (0u; Ouy
Sij == . 1), 11
; 2<axj+axi) (11)

where: 7;; is subgrid stress tensor, S;; is strain rate tensor, i, is subgrid viscosity. In this work,
we used subgrid viscosity model proposed by Smagorinsky:

pe = pL?|S|, (12)
where: L; is length of subgrid scale mixing:

Ly = min (kd, CSV1/3) , (13)

|S‘ = \/QSijSijv (14)

here: k is the Karman constant, d is distance to nearest wall, V is volume of the computational
cell Cy is the Smagorinsky constant. In this work, the value Cy = 0.17 was used.
For modeling properties of OCWF, the Herschel-Bulkley rheological model was used:

. ky"™ + 1o
py)=———.
vy

where: + is shear rate, 7y is yield strength of the viscoplastic fluid, n is flow index, k is fluid
consistency index.

(15)

For modeling destruction of droplets, including very small ones, special attention should be
paid to computational mesh. During secondary destruction of OCWF, small drops are formed,
resolution of which is a rather complex process, therefore, the technology of gradient adaptation
of the computational mesh is used in proposed numerical technique. According to this technology,
during calculation process mesh is automatically condensed in area of large solution gradients,
gradient of volume fraction of liquid was chosen as control parameter. At initial moment of time,
there are 40 calculated cells per drop along its diameter. In this case, there are at least 8 cells per
interface. Total number of computational nodes in optimized mesh during calculation process
was close to 12 million nodes.

2. Problem formulation and numerical simulation results

To describe destruction of OCWF droplets in a gas flow, an isothermal formulation of prob-
lem was used. OCWF is a water-coal suspension consisting of 60-70% by weight of coal powder,
30-40% water and a small amount of additives. Depending on composition, OCWF can be ei-
ther a Newtonian or non-Newtonian fluid. In our case, OCWF droplets have non-Newtonian
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properties and are described by the Herschel-Bulkley rheology. The physical properties of fuel
suspensions under consideration were taken from experimental work [21] (see Tab. 1), where p; is
density of OCWF, 7y is yield strength of viscoplastic fluid, k is consistency index, n is flow index,
o — coefficient of surface tension of OCWEF, T — temperature of OCWF. Air with following prop-
erties was considered as a gas: pg = 1.7 kg/m3, fg —1.789-107° Pa-s. The computational domain
is a parallelepiped with dimensions 0.026 x 0.026 x 0.08 m. On one of faces of parallelepiped,
an entry condition with a fixed velocity value was set, and on remaining faces of computational
domain, free exit conditions were set. At initial moment of time, at a distance of 0.0015 m from
entrance of computational domain, a spherical drop of OCWF with an initial diameter of dy =
0.003 m was placed, which was affected by an air flow with a speed of

ug = 50 m/s and deformed drop.

Table 1. Physical properties of OCWF fuel suspensions

T,K | p;, kg/m® [ 70, Pa [ k, Pa*s" [ n [ 0, N/m | We
278 1063 47.08 0.66 1 0.247 51.6
298 1062 37.36 0.42 1] 0.239 | 53.3
308 1061 26.57 0.39 1 0.231 55.2
318 1059 16.99 0.32 1| 0223 | 57.2

The secondary disintegration of an OCWF drop occurs under influence of an aerodynamic
force exceeding surface tension forces. Quantitatively, ratio of these forces is determined by the
Weber number. Value of the Weber number determines regime of destruction of drop.

For developing new fuel combustion technologies or burning fuel at low temperatures (e.g. in
Arctic conditions), its preliminary atomization in combustion chamber is important to increase
contact surface of fuel with the oxidizer. Main task in fuel atomisation and further improvement
of combustion technologies is to determine induction time of destruction, shape of surface and
rate of deformation of droplet at different times.

In Fig. 1 shows regimes of destruction of an OCWF drop at different temperatures, interval
between pictures is At = 500 ps. In Fig. la you can see process of deformation of an OCWF
drop at a temperature of 278 K, time of interaction of drop with flow is 11000 us. At such a low
temperature, drop does not collapse for a long time; a process of deformation and flattening of
drop in a plane normal to gas flow velocity vector is observed. At a time of &~ 8500 us, central
part of drop begins to thin out and stretch along flow, upon reaching a time of 11000 us, complete
destruction of central part of drop is observed.

When the OCWF temperature increases to 298 K, pattern of droplet deformation changes
(Fig. 1b). Interaction time of the drop with flow is 6000 ps. Initially, spherical drop at time
instant = 2000 ps resembles shape of a "disk". Over time, the central part of the "disk" inflates
like a "parachute"; this is clearly visible at time = 5500 ps. This regime of destruction for
a Newtonian liquid was described in detail in the work [22], authors write that this regime of
destruction for Newtonian liquids exists in the range of Weber numbers from 12 to 50. In this
case, when destruction of a non-Newtonian drop of OCWF at temperature 298 K, Weber number
is We = 53.3.

In Fig. 1c shows pictures of destruction of a drop of OCWF at a temperature of 308 K. The
drop is destroyed according to a scenario close to previous case (see Fig. 1 b). However, if in case
of Fig. 1b, destruction of the "parachute" is observed at ~ 5500 us, but in this case destruction
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Fig. 1. Regimes of destruction of a drop of OCWF at different temperatures. Interval between
frames At = 500 us. a) t = 278 K, period 0 — 11000 us; b) t = 298 K, period 0 — 6000 us;
¢) t = 308 K, period 0 — 6000 us; d) t = 318 K, period 0 — 6000 pus

occurs earlier, at &~ 5000 ps. As can be seen, even with such a small increase in temperature of
the OCWF drop from 298 K to 308 K, process of destruction of drop increases in time. Change
in the surface shape of an OCWF droplet at a temperature of 318 K is shown in Fig. 1d. The
interaction time of a drop with a flow is 6000 ps. In this case, tendency for destruction time to
depend on the initial temperature of drop remains unchanged. Destruction of the "parachute"
occurs at a time equal to ~ 4000 ps. Further, shell of central part of OCWF drop is destroyed
with formation of small drops; at moment of time ~ 5000 us, only a ring remains from initial
drop, which subsequently becomes thinner and destroyed.

In course of mathematical modeling, formation of a ring and its further movement along
flow was obtained for following OCWF temperatures of 298 — 318 K. After the "parachute" is
destroyed, only a ring remains from initially spherical drop, which over time increases in diameter
and becomes thinner. For the case of an OCWF droplet with a low temperature of 278 K, we
observe formation of a ring, but it thins out so slowly that the computational region was not
enough to record complete destruction of droplet. However, for this study this is not important,
because we are studying moment of induction of destruction, and not the late stage of interaction
of drop with the flow.

The most important indicator of droplet destruction is not only dynamics of deformation,
presented in Fig. 1, but also induction time of destruction of the OCWF droplet. Fig. 2 shows
pictures of destruction of a drop at a temperature of 278 K at various times. As can be seen,
at the moment of time 10377 us the central part of drop has already thinned out, but remains
intact, and at moment of time 10465 us a violation of integrity of shell is already observed, it
follows that the OCWF droplet at a temperature 278 K begins to collapse at a time equal to
t; =~ 10421 us. Based on Fig. la, Fig. 2, drop was deformed for a long time, and after reaching
destruction induction time, central part of drop quickly collapsed.

In Fig. 3 shows dynamics of destruction of a drop of OCWF at a temperature of 298 K in
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frontal projection. This type of destruction differs from previous case in that there is a gradual
destruction of central part of the drop with a simultaneous thinning of edge of drop - appearance
of a ring that increases until it collapses. Induction time of destruction in this case is to =~ 4955 us.
Fig. 3 clearly shows that drop begins to collapse from central part. At moment of time=5006 us
the "parachute" has become so thin that streams break off from drop, which increase and break
up into small drops. At time = 5560 us, complete destruction of central part of drop is observed,

liquid ring has increased in size, but has not yet become thin enough to collapse.

10 377 ps 10 465 ps 10 554 ps

10 763 ps 10 895 ps 11110 ps

Fig. 2. Frontal projection of destruction of an OCWF drop at t = 278 K

4950 ps 5006 ps 5070 ps

5135 ps 5197 ps 5327 ps 5560 ps

Fig. 3. Frontal projection of destruction of an OCWF drop at t = 298 K

Fig. 4 shows moments of destruction of an OCWF drop at a temperature of 308 K. Induction
time of destruction in this case is t3 &~ 4463 us. If we compare results obtained in Fig. 4 with
results presented in Fig. 3, we see that with increasing temperature destruction process begins
to proceed faster. Thus, at a temperature of 298 K (Fig. 3), a drop of OCWF began to collapse
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at time instant &~ 4955 us. And at a temperature of 308 K (Fig. 4) at same point in time, we
observe that the central part of the drop has already been completely destroyed and only a liquid
ring remains.

4430 ps 4497 ps 4565 ps

4625 ps 4764 ps 4989 ps 6307 ps

Fig. 4. Frontal projection of destruction of an OCWF drop at t = 308 K

The scenarios for destruction of an OCWEF drop at temperatures of 298-318 K are very
similar: gradual transverse stretching of the drop along midsection until drop resembles shape
of a "disk", further thinning of central part of drop and its inflation in a "parachute" type,
destruction of "parachute" into small drops and as a result, a ring remains from original drop,
which becomes thinner and collapses. In this case, destruction begins at time t4 ~ 3598 us, this
can be seen from Fig. 5.

3565 ps 3631 ps 3698 ps

Fig. 5. Frontal projection of destruction of an OCWF drop at t = 318 K

For quantitative assessments of destruction of droplet surface shape, dependence of ratio of
maximum value of droplet midsection to initial size dgy is used, where d,,q, is maximum size of
droplet shape during the deformation process, at a moment in time. This dependence is also
called rate of transverse deformation of the drop (Fig. 6).

Based on results (Fig. 6), as temperature of the OCWF drop increases, ratio of maximum
deformation of drop to initial size increases. Also, for the first time, estimates were made of
the influence of temperature of an OCWEF drop on induction time of destruction and rate of
deformation of drop at moment of destruction. Thus, with increasing temperature,destruction
time of an OCWF droplet decreases, and ratio of maximum deformation of droplet to initial size
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increases. Quantitative calculation indicators, such as the induction time of destruction and ratio
of maximum deformation of drop to initial size at moment of destruction are presented in Tab. 2.

2 T T T T
mmm =275 K
t=298 K
cLless t=308%
acdk t =318 K

0 1600 3200 4200 6400 2000
t, mEC

Fig. 6. Rate of transverse deformation of an OCWF drop at different fuel temperatures

Table 2. Quantitative results of destruction of a drop of OCWF

OCWF temperature, T, K | Induction time of destruction, t, us | dmaz/do
278 10421 1.798
298 4955 1.874
308 4463 2.069
318 3598 2.185

Conclusion

A computational study of secondary destruction of a drop of organic-coal fuel in a gas flow
was carried out in order to improve its combustion technologies. Droplets with different initial
temperatures from 278 to 318 K were studied.

The results of numerical modeling have yielded images of destruction of OCWF droplets.
These images demonstrate that fuel drops, which have non-Newtonian properties and are de-
scribed by the Herschel-Bulkley rheology, deform according to the "parachute" scenario within
the studied temperature range. At the same time, for a temperature close to freezing and equal
to 278 K, the drop is deformed for a long time before collapsing. This is due to fact that at such
low temperatures fuel has a higher yield strength, as well as a higher surface tension coefficient.
At the initial temperature of the OCWF drop equal to 318 K, the drop is destroyed much more
intensely. Induction time of destruction is reduced by approximately 3 times (compared to a
temperature of 278 K), which has a beneficial effect on mixing of OCWF with air.

Dependences of induction time of destruction and rate of transverse deformation of drop on
initial temperature of the OCWF drop obtained in work will be useful for improving technology
of combustion of OCWF, including in regions of the Far North.
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BropuyHoe pa3pyliieHne Kalljii OPpraHoOBO0YTOJILHOTO
TOILIUBA PA3JINYHOI TeMnepaTypbl B IOTOKE ra3a

Anna A.IllebesneBa
Anekcanap B. IlleGenen
Anpapeit B. MunakoB

Amnacracusa K. Okpyruna
Cubupckuit de1epaibHbIl YHIBEPCATET
Kpacnosipck, Poccuiickas @eneparus

Awnnoramusi. [IpoBeneHo pacyeTHOe MCC/Ie0BaHNE BTOPUYIHOIO Pa3pyIEHUs KaIlJId OPraHOBOIOYTOJIb-
moro tomsmea (OBYT) B notoke rasa. Brnepsole m3yvanoch Biusaue Temneparypbl Kamma OBYT, o6-
JIaJIatoIneil HeHbBIOTOHOBCKUMU CBOMCTBaMH, Ha JiepbOpMaIiio U ee JaJibHelilnee pa3pyenue. PacuerHoe
MCCJIEIOBAHNE TIPOBO/IMIIOCH C TIOMOIIBIO YUCJIEHHON MEeTOINKM, OCHOBaHHOM Ha BO®-Merose, miis yuera
TypOyJIEeHTHOCTH UCIOJIb30Baachk JIKC-Moens, miist onrcanust OBeIeHNsT MeXK(pa3HO! IPAHUITBI HA OC-
HOBHBIX TYpPOYJIEHTHBIX MAacCIITadaX MPUMEHSIACh TEXHOJIOTHS aJalITUPOBAHHBIX JTUHAMUYIECKUX CETOK,
KOTOpasi MO3BOJIMJIA Pa3pPellnTh BTOPUYHBIE KAILIM YKUJIKOCTH padMepoM n0o 20 MKM. B xome paGoTbl
ObL1a uccienoBana gpopma mosepxaocT Kamm OBYT B mporecce paspyinenus, a Tak¥Ke CTPYKTypa M0-
TOKa BOJIM3U U B CJiejie Kaluiu. B pesysibrare pacdeToB ObLIH ITOJIYY€HBI 3aBUCHMOCTH TEMIIa, ITOIIEPETHOMN
nedopmarun Mugesns Karmmu OBYT s pazindHbIX TeMIEpaTyp, Cyls M0 Pe3ybTaTaM, C YBeJIUIeHU-
eM TeMiiepaTypbl Bpemsi paspyurerust kKarmu OBYT ymenbIaercst, 9o 6J1aronpusiTHO CKa3bIBAETCS HA
nepemermuBanun OBYT ¢ Bozmyxom.

Kuarouessblie ciioBa: nuddepeHnuaibible ypaBHeHusI, 3a1a4a Koy, paciiernienne, yCTONYuBOCTh, CX0-
JIAMOCTb.
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Abstract. The paper formulates a model of axisymmetric flow of an ideal fluid with n effectively inviscid
vortex zones, generalizing the well-known model of M. A. Lavrentiev on the gluing of vortex and potential
flows in a plane case. The possibility is shown within the framework of such a model of the existence in
space of a liquid sphere streamlined around by a potential axisymmetric flow, consisting of n spherical
layers of axisymmetric vortex flows. This model example generalizes the spherical Hill vortex with one
vortex zone, known in hydrodynamics. Such a vortex flow with n spherical layers is also possible in a
sphere, and, unlike a flow in space, such a flow is not unique. The problem of an axisymmetric vortex
flow in a limited region is considered; its formulation generalizes the plane flow of an ideal fluid in a field
of Coriolis forces.
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Introduction. Setting of the problem

A large number of works and monographs are devoted to the study of vortex flows. The topic
of vortex flows is presented in every hydrodynamics course. The monographs by M. A. Gol’dshtik
"Vortex Flows" [1], M. A. Lavrentiev, B. V. Shabat "Problems of Hydrodynamics and Their Math-
ematical Models" [2] can be considered fundamental in this research area. The monographs
indicate various examples of vortex flows in nature and technology, present a study of prob-
lems of signifit scientific and practical interest, and formulate various mathematical problems for
research.

The paper examines one of them, related to the existence and non-uniqueness of axisymmetric
flows according to the scheme of M. A. Lavrentiev [1,2] with n effectively inviscid vortex zones
in an unbounded and limited region.

The stationary vortex flow of an ideal incompressible fluid in the plane case is described by

the equation

0V(z,y) 0¥(z,y) ov ov
A‘Ij - = F \I’ = ", = ——, 1
a$2 + ayQ ( )a v ay Uy 61' ( )

0%V (z,r) . 0%V (z,7r) ~109(z,r)

LU(zr) = 072 Or2 r  Or

= H'(0)r® —T'(¥)0 (), 2)
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10V 10V
v, = ———, v, = ——— in axisymmetric. Functions F'(¥), H'(¥), ['(¥) are arbitrary functions

of the ﬂgv??unctionTW[ﬁ. Various approaches to defining the functions F'(¥), H (), I'(¥V) when
solving specific problems are also available in [1].

The right-hand sides of equations (1), (2) determine the value of vorticity w(z,y), w(z,r).
When the vorticity is zero, the flow is potential.

Thus, equations (1), (2) of the motion of an ideal fluid in terms of the flow function make it
possible to study the motion of an ideal fluid with potential and vortex zones. With the natural
requirement of continuity of the velocity field, one should require the continuity of the first partial
derivatives of the flow function when passing through the common boundary of these zones.

It is important to note that equation (2) in the appropriate notation is called the Grad-
Shafranov equation [3] in plasma theory, on the basis of which tokamaks are calculated and
built.

The paper considers flows with effectively inviscid vortex zones, where it is assumed that the
flow of an ideal fluid is the limiting flow of a viscous fluid when the viscosity tends to zero. In this
case, the vorticity in the plane case is equal to a constant, in the axisymmetric case w(z,r) = wor,
wp is a constant [1,2,4]. Respectively

AV (z,y) = wo, LY(z,7)=w(z,r)r=wer?. (3)

In this case, the M. A.Lavrentiev scheme of plane flows with n vortex zones [1,2,5| for
axisymmetric flows with n effectively inviscid vortex zones in unbounded and bounded regions
can be formulated as follows: given a flow region D with a boundary I', numbers w;, i = 1,...,n.
The value of the flow function ¥(z, ) on the boundary T" of the region D or its behavior at infinity
is specified. It is required to construct disjoint flow zones D;, | J D; = D and find in the region D
a continuously differentiable flow function ¥(z,r), which in each zone D; satisfies the equation
LU = w;r?. At all points of the boundaries I'; of zones B; not belonging to the boundary I' of
area D, it is equal to zero. The possibility of the existence of zones in which the values of w;
coincide or w; = 0 cannot be excluded. In the latter case, the flow in the zone D; is potential.

Note that, taking into account corrections associated with viscosity, M. A. Lavrentyev, using
a plane flow model with three flow zones in a deep trench (two vortex zones with constant
vorticities +w, and in the third — potential flow), substantiated the unacceptability burial of
radioactive residues in ocean depressions [1,2].

The formulated problem with n vortex zones is nonlinear, and here an important role is played
by the consideration of model problems, the results of which can be used in the formulation and
solution of general problems. This will be seen when solving problem (31).

Let us formulate a simple property related to the geometry of zones D; and the signs of w;.

Property 1. If the boundaries of the zones D;, D; are zero streamlines and w;w; > 0 then the
two zones have no common point which can be touched with circles both from the region D; and
the region D;.

Let there be such a point M*. Since the flow function ¥(z,r) vanishes at the boundaries of
the zones D;, Dy, then in the case w; > 0, w; > 0 the function ¥(z,r) at this point attains
its maximal value in the zones D;, D;, for w; < 0, w; < 0 smallest. In such a situation, the
derivatives of the solution at the point M* along the external normals from the zones D;, D;
are of the same sign [6], which contradicts the continuous differentiability of the solution when
passing through the common boundary of the zones.

- 666 —



Isaak I. Vainshtein Axisymmetrical flow of an ideal liquid with effectively inviscosity .. .

Using the known relation
02U (z,7)  0%U(z,r)  30U(z,7)

022 + or? t or
to obtain solutions to the equation LY = wyr?, in (3), it is convenient to pass to the equation
L*U = wy, after replacing ¥(z,r) = r2U(z,r).

In the equation L*U = wy it is already possible to look for a solution depending only on R
(R? =r%+2%), U(z,7) = U(R). In this case

_PPU(R)  40U(R)

L(r’U(z,r)) = r*L*U(z,r), L*U(z,r) =

L*U(R = = wp.
W =38 "R or

Its solution is the function

_Yop2y ©
U(R)_lOR +R3+d’ R#0, (4)
2 4 1

¢,d — arbitrary constants. Note that (881%2 + R88R> i

After returning to the function W(z,r) = r? (TSRQ + % + d) we have a solution to the

equation L Psi(z,r) = wor?.

For further purposes, let us formulate what can be verified by direct differentiation:
Property 2. Let ¥; = 12 (%R2 + % +d; |. If the constants c;,d;, c;,d; are such that the
functions ¥;, ¥; vanish for R = a, then the condition for their continuous differentiability for
R = a is written in the form

1 Ci 1 C;
7 (20 = 5) = 75 (2000 = ).
1. Hill vortex with n vortex spherical layers

Let us consider the possibility of the existence in the entire space of an axisymmetric flow
with n vortex zones with a given geometry of the vortex zones: (D1: R<ai, D;: a;—1 < R<ay,
ay >0, a;—1 < aj, i=2,...,n). In the zone (D41 : R > ay,, wyy1 = 0) the flow is potential.

For a given flow case, the problem can be written in analytical form

wir? if R < aq,

LU(z,r) =< wir? if a1 <R<a;i=2,...,n, (5)
0 if R>ay,
given that
; 4
Ulpeq, =0, i=1,...,n, Iggrlwr—z—A>0. (6)

Given such a geometry of zones, according to Property 1, the signs of numbers w; must alternate
if none of them is zero,
In accordance with (4), we look for a solution to problem (5), (6) in the form
2

I—Owl(R2—a%) if 0<R<ay,
2 )
\I/(Z,T): %(w1R2+%+d1) if ai_lgRgai,i:Q,...,n,

2 ay .\
Ar (1—?) if R> ay.
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Satisfying the boundary conditions (6) and the continuous differentiability of the solution
when passing through the boundaries of the zones, in accordance with Property 2, we obtain the

system . c.
wiaf_1+3—l+di:0, wiaer—;eri:O,i:Z,...,n, (7)
;1 a;
3 3¢; 3¢;
20)1&1 = 2&)2&1 — %, QOJZ'C(@ — % = 2wi+1ai — sz—l’ 1= 2, ey, — 1, (8)
ay a; a;
3c, 304
200y — —— = . 9
Wi @ T o (9)
From (7-9)
1
wi(a} y —al)+ce(5———5)=0,i=2,....,n—1, (10)
a;_1 O
2o —
Co = (WQ?) wl)al, Ciy1 = g(wi_i_l —wi)a? +c, c1=0,1=2,...,n—1, (11)
2wn,
Cn = %ai — 104a3. (12)
From (11)
i 9 i 9 -
ZC]‘ = 3 Z(Wj — Wj,1>a?71 + chfl’ c; = 3 Z(wj — wj,l)ag?fl, 1=2,...,n. (13)
=2 i=2 =2 =2

Let us prove a property of system (10), (11), which will be used further.

Property 3. If the signs w;, i=1,...,n, alternate, then a;,_1=t;_1a;,1=2,...,n 0<t;_1<1
s a root of the equation
Swi

B Pyt =0, (o1 = o
2(@i—1 — w;)

_ _ _ 2 (997 —(;)',1
wi=(1- t?,l)wi + t?,lwiflv w1 = Wi, ¢ = 7( : =)

3 1—1%9»
sign(@;) = sign(w;), i=1,...,n. (16)
e — &
We assume ¢ = 2. Considering w; = wy, ¢ca = wai from (10)
2 2 2(&]2 7&_)1) 5 ]. 1 - O
nlaf = o) + T2 el - ) =

Hence a1 = as, or
2(01 — wa) 5a3 +aza; +a?

=0. 17
w (a1 + az) + 3 1 3 (17)
. . . a 3wa .
d Equation (17) is homogeneous. Denoting t; = — < 1, 19 = —————, wj # ws, we obtain
az 2(@1 — wa)
an equation for finding the value t;
2+ 2yt + 91 =0. (18)

For the existence of a root 0 < t < 1 it is necessary 1 < 0. From the resulting equation

1 3
()= +t—1+—), 0<t<1, %(0)=0, n(l)=-=

0
t+1 2<’
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, 1
() = —(3t2+1 - m).

For t > 0, 71 (¢t) < 0, the function v;(t) decreases monotonically as ¢ > 0. Hence, for

3 30J2
3 <3G o <° (19)
equation (18) has a single root ¢; on the interval (0,1). Note that inequality (19) is satisfied, if
w1, ws have different signs. We got a1 = tjas. For wy = wy, equation (17) implies wy = 0, and
hence wy; = 0, or as = ay. Zones D1, Dy are combined into one — the number of zones with such
geometry should be reduced by one when setting the problem.
For what follows we set ¢ = 3. From relation (13) it follows

2
c3 = g((,dg - ((1 — t?)u@ + t?@l))ag = g(tdg - U_Jg)ag.
3
From (17), similarly to the case i = 2, we obtain equation (14) with v = 2(_7@:,)
W2 — w3
Let us show that sign(ws) = sign(wsz). Let’s write it down

S : Lo 27
— sign(\(t1) (1 — £3) + 13 Aty) = 22 = : 20
sign(@z) = sign(\(t1)(1 ~ ) + )sign(@n), ) = 22 = 20 (20)

From equation (14) with v;,_; = 72 we express 2 and after substitution into (20)

20t + 3 + 1)
2061+ +13) — 3t — 3

o 3t3 + 6t 4 4ty + 2

AMt)(1 =)+ 0 = < 0.
()= 8) +8 1213 + 442 + 6t; + 3

(1—1)+8) =t

We got sign(wg) =—sign(wr) =—sign(wy) =sign(ws). Since wy, wa by assumption have different
signs. This implies that inequality (19) holds for w3, wo of different signs. Then as = toas.

Increasing ¢ successively by one, similar to the previous one, we obtain a;_1 = t;_1a; and

2(&)7; — a}z?l) 5 2(wi — @1‘,1)

_ _ 5 5
c; = a;_, = t;_qa

2, sign(w;) = sign(w;).

Let us return to the problem under consideration (5), (6). Let in some zone D;, w; = 0, and
in the zone D;_1, w;—1 #0, i = 2,3,...,n, The function ¥(z,r) and its partial derivatives in the
zone D; are identically equal to zero, which contradicts the inequality of the normal derivative
from the zone D;_1 to zero at points R = a;_1 of the common boundary of the zones D;_1, D,
since the function ¥(z,r) in the zone D;_; at boundary points R = a;_; takes either the largest or
smallest value, depending on the sign of w;_1[6]. Further continuing these arguments, successively
decreasing the index i, and then successively increasing it, we arrive at all w; =0, i =1.2,...,n.

Thus, a flow with the considered geometry of vortex zones cannot have a single internal zone
with potential flow, and the alternation of signs of w; in zones D; is a necessary condition for
the existence of a solution to the problem under consideration.

Let the signs of w; alternate in the statement of the problem. Substituting ¢, =
2(wn — wn,l)

3 t>_,a? (Property 3) into (12 ), we obtain the equation for finding a,,

OpaZ =154, @, = (1 =12 _ wn +12_ 10, 1.

Requiring w,, > 0, in the problem statement by Property 3, we obtain sign(w,) = sign(w,) > 0.
Then

15A
a, = — .
(1- ti—l)wn + ti—lwn—l
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Next, a; are determined inversely through a,, a;—1 =t;_1a;, i=n,n—1,...,2.

Note that if w, > 0, is required, wy must be less than zero when n is even and w; > 0 when
n is odd.

Thus, we have obtained that in space, within the framework of an ideal fluid, it is possible
to move a liquid sphere of radius a,, streamlined around by a potential flow, inside which there
are n vortex zones with vorticities w;r, with alternating signs w;, at w, > 0.

Let us write down the solution to problem (5), (6) (the signs of w; alternate, w, > 0).

T—wl (R2 a%) if 0 < R <an,
2 10 3
2(wi — wi— . .
\I/(Z,T') = %OUJZ'(R2 - a?)‘f’ wal)ti_lai ( - (%) > ifa; 1 <R<a;,i=2,...,n,
3
AT2<12§> fR>a

For n = 1 (one vortex zone with w > 0) we have the spherical Hill vortex, known in hydro-
dynamics [7], in plasma theory after "spherical plasmoid" [§]

wr?(R2 — R?) if 0 < R < Ry,

U(z,r) = R3 .
(z,7) Ar2<1—Rg) if R > Ry,

15
Ry, w, A are related by the relation w = —5-. The Hill vortex represents a liquid sphere moving
0
in the direction of the OZ axis in a potential flow around it with a speed of % at infinity, inside

which there is a vortex motion with a vorticity of wr. It was shown in [9] that in the vicinity
of the spherical Hill vortex there is no other axisymmetric vortex with one vortex zone, which
differs little from it.

Note that the resulting solution to problem (5), (6) describes a natural axisymmetric gener-
alization of the Hill vortex with n vortex zones. This structure of the vortex flow can be called
a composite spherical Hill vortex.

Let us write the flow function for a composite Hill vortex with two vortex zones (wy <0, we >0)

e r?(R? —a?) if R< ay,

10
) if a1 & R az,

r? 3wy —w
U(z,r) =4 Trwa(R?—a3) + ( 22 ) ay <
< lfR ag,

10
15A 15A
- a1 = aghy = t. 21
- \/ (= B + ) 70 \/ (= Bz + ) 21

It is important to note that we wrote the general problem of axisymmetric flow in space with

bg\w% ?3\&

n vortex zones in analytical form for a specific particular case of the geometry of vortex zones in
the form of spherical layers, assigning each zone its own vorticity from a given set of vorticities
w;r. Since the existence of such a solution requires only that the vorticities alternate signs in

adjacent zones (the numerical values of w; determine the radii of the layers) and w, > 0, then
n—1

the specified w; must have 5 positive and 5 negative wy, if n is even, and 5 positive,

negative wj, if n is odd.
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Thus, given a set of vorticities with the properties specified above, there is the possibility of
. ny, /Ny, . o n—1\ /n+1\ .. . .
the existence of (5)'<§)' in space if n is even and ( 5 )'( 3 )! if n is odd, composite

Hill vortices with n vortex zones in the form of spherical layers.

Let us note an interesting fact that, along with the composite Hill vortex with two vortex
zones at w; < 0, we > 0 of radius as (21), there is a Hill vortex with the same radius as, but
with one vortex zone with vorticity w(z,r) = ((1 — )ws 4 tjw;)r with the same value A.

Let’s consider the inverse problem. Given a Hill vortex with a given value A and one vortex
zone of radius Ry. It is required to find a composite Hill vortex with two vortex zones with the
same values Ry, A.

In accordance with (21), we arrive at the problem of finding the numbers w; < 0, ws > 0
satisfying the relation

15A
(1 —t)wy + tow; =w = SR 0<t<l,
0
. . .. . . . . 3wo
where ¢ is an implicit function of wy, ws, given by equation (18) with v = —————.
2(0.}1 — UJQ)
3wa . 2y
From v; = ————— we write wy = ————wj, and then from (1 — t%)wy + tdw; = w, we
m 2(w1 —WQ) 2 3427 ! ( ) 2 11
get
W = ——=W, Wy=-—"-W, W= —5.
LT 0y 315 27 2y + 35 R2
. 413 4 12 Lo
From equation (18) we find v, = 11 and after substitution into (22), we find
-2t +t+1 263 + 4% + 6t + 3
Wy = (E+e+1) w>0, w =— + tort w<0, 0<t<l.

(t —1)(3t3 4 612 + 4t + 2) (3t3 + 62 + 4t + 2)t2

Next, setting ¢, 0 < t < 1, arbitrarily, we find w;, ws, and then using formulas (21) for t; = ¢
the values a1, as. By construction as = Rjy. Note that due to the arbitrariness of the value of
t, 0 <t < 1, the inverse problem under consideration has an infinite number of solutions.

2. Flow in a sphere with vortex spherical layers

Let us consider the possibility of axisymmetric flow in a sphere of radius Ry with a given
geometry of n vortex zones in the form of spherical layers (D1 : R<ay, D;: aj—1 < R < ay,
it = 2,...,n) and with one selected zone (D, 11 : a, < R < Rp), adjacent to the boundary
R = Ry, only in which vorticity can become zero, i.e. the flow may be potential. This flow
design for w, 11 = 0 is an analogue of a composite Hill vortex in a sphere.

Just as in point 1. the problem can be written in analytical form

w17"2 if R< ai,
LY(z,r) = wir? ifai_1 <R<a; i=2,...,n,
wni1r? if a, < R < Ry,
given that
\I/|R:ai=0,i=1,...,n, \I/|R:ROZA>O. (23)
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In accordance with (4), we look for a solution to the problem in the form

T(R? —a}), 0<R<ay,
10
7‘2 C;
\IJ(Z,T)Z TO(WZR2+ﬁ+dl), ;1 gRgai, i:2,...,TL,
r? 5 oy (104 —w,1(R3 —a?))R} al
1N n - B - 1- == ) n < < .
T (a2 e + (R3 - ad) (1-%)) me<r<m

Here, the boundary conditions are satisfied in the zone D; with R = a1, in the zone D,, with
R = a,, in the zone D,,;; with R = a,,, R = Ry. Satisfying the remaining boundary conditions
(23) and the continuous differentiability of the solution when passing through the boundaries of
the zones, we obtain system (10-12), in which equation (12) should be replaced by the equation

1 3¢, 1 3R3(10A — we (RZ — a2))
m <2wnan - a;) =10 (an+1an + G _”a%)an ). (24)

n

In accordance with Property 3, the signs of w; must alternate and a,_1 = th_1an, ¢, =

2(wy, — Wy —
Mtiflai. Taking this into account, from (24) the equation for determining the value

of a,, follows

a’ — R3a? (1 __ SWn+ ) + SRg(lf)A —wnifl) _ (25)
2(@n — wnt1) 2(@n — wn+1)
3R3(10A — w1 R3)

2(‘:% - wn-{—l)

We set w, > 0, wp41 < 0. Then @, > 0 and > 0. Consider the function

3wn+1 ) + 3R8(10A — wn+1R8)

V= a® — R3a2 (1 _
f(a ) ap 00n 2(— 2(wn _ wn-{-l)

Wn — wn+1)

We have f(0) > 0, f(Ro) > 0. At point a = <§ (1 - m>> Ry, f'(af) = 0. It is
3wn+1

2
checked that if w,,, w,+1 have different signs, then 0 < [ = (1 — ——
5 2(&n — Wnt1)

)) Ry < Ry and

f"(ar) > 0. So at point a the function f(a,) has a minimum.
Demanding f(a¥) < 0, we obtain the condition under which equation (25) on the interval
0 < an < Rp has a root (in the case of a strict inequality, there are two roots)

104 _ 2(wn = war1) (z (2 3wni1

2
3 5

X ~ 1- n 3 ’n)v n = — . 26

R2 3 5) (1=7)% +m) v 2(@Wn, — Wnt1) (26)

3
From Property 3. it follows 5 <y <0.

3/2\3
On the interval (—32,0) the function F(v,) = 5 3) ’ (1 =) 3 4n is positive, monotonically

) . 3/2\% 3 3/2\% .
increasing and 0 < F(7,) < 5(5) , F< — 5) =0, F(0) = 5(5) . Taking into account that
Wn, — wpa1 > 0, we found that the right part of the inequality in (26) is greater than zero.

Note that the right-hand side of condition (26) does not depend on A and Ry, therefore
condition (26) is satisfied. In the case of strict inequality in condition (26), there are two solutions.

If condition (26) is not met, there is no solution.
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Let us write down condition (26) when in the zone B, 1, adjacent to the boundary of the
ball R = Ry, the flow is potential (w41 = 0)

A 1 /2\%
w5l
wnR2 T 25\5

Let us write down the solutions to the problem (w,, > 0, w,+1 < 0, signs of w;, i < n alternate)

2

I—Owl(RQ—a%), 0< R<ay,
2 2 i — Wi 3
U(z,1) = I—Owi(sz f)+%tila§(lf (%) ), a1 <K R<a,i=2,...,n,
2 2 21\ p3 3
r 2 2 (IOA — wn+1(RO — an))RO an
o, _ " 1-—==], an < R<R,,
low +1(R an)+ (Rg—a%) R3 a R Ro

a1 = t?ﬁlan, t;—1 — root of equation (14), corresponding to the ¢ — 1 zone, a,, — root of
equation (25).

Let us note an interesting fact: if a flow with a given number of vortex zones in space exists,
for example, a composite spherical Hill vortex, and in it the geometry of the layers is determined
uniquely, then a similar flow in the sphere does not always exist, and if it does exist, then two
different geometries are possible spherical layers.

Let us consider the possibility of the existence of two zones at w; < 0, wy > 0. We will need
this model example later. For this case, equation (25) for finding the value a; takes the form

=0 (27)

3 _ 2
flon) = af g (1 g ) P

2(w1 —(,UQ) 2((«)1 —wg)

3(10A—wy R2
We have f(0)= 3R02((121 _W;)RO), f(Ro)=

15R3A

(w1 —ws)
6W1 — 15LLJ2

2 3 3

its only extremum is the minimum, since f”(aj) = > 0. And only for f(0) > 0 does

1— w2
equation (27) have a root on the interval (0, Rg), and this root is unique. The condition f(0) > 0

is satisfied for wo > Tl For w; = 0 in each meridian plane in the zone R < aj the flow function
U(z,r) is identically equal to zero.

We found that in a sphere with wy > 1]2—;4 it is possible for two vortex zones with w; < 0,
wg > 0, and zones with the considered geome%ry are calculated uniquely.

Tt is obvious that problem (5), (6) for w, > 0, w,4+1 = 0 is a generalization of the problem of
M. A. Gol’dshchik [1,10] in M. A. Lavrentiev scheme of plane flow of an ideal fluid in the model
case of an axisymmetric flow with n + 1 vortex zones.

For wy < 0, wy > 0 its formulation is an extension of the problem of plane motion of an
ideal fluid in the field of Coriolis forces [1, 11] to the axisymmetric case, as well as on the model
principle.

3. Vortex flows in an arbitrary limited axisymmetric region

Let D be an arbitrary bounded region adjacent to the axis » = 0 in variables z,r, r > 0. Its
boundary T' consists of a smooth curve o in the upper half-plane r > 0 and the segment [, 3] of
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the axis z = 0, a < 0,5 > 0. The curve ¢ adjoins the points a, § at angles different from zero
and 7 respectively. Let us write the boundary condition for the flow function

TUlr = ¢(s)r? > 0. (28)

Since the flow region and boundary function are arbitrary, assumptions about the geometry of
vortex zones, as was done for flow in a sphere or in all space, are problematic. In this regard,
at the first stage a difficult problem arises in the analytical formulation of the problem. It is
natural to begin the study for a flow with two vortex zones.

For the analytical formulation of the problem in this case, the formulation of two dual prob-
lems by M. A. Gol’dshtik [1, 11] is well suited. This has already been discussed when constructing
flows in a sphere. Thus, in a flat bounded domain D, it is required to find continuously differen-
tiable solutions to problems (wy > 0, ¢(s) > 0)

wp if ¥ <0, wp if ¥ >0,
avg) ={ 4TS aven ={ Ly I Ws=v 0. @)

They define flows with two zones, vortex and potential.
In accordance with these problems, to obtain a flow with two vortex zones in the axisymmetric
case, we come to two also dual problems, written in analytical form (wy > 0,ws < 0)

wir? iU <0,

LY = Ulp = 2>
(z,y) { oo iU >0, Ir = @(s)r* >0, (30)
2 .
wirs iU >0, 9
Ly = Ulp = = 0. 1
(myy) { CUQTQ lf \I/ < 0’ |F (,0(8)7‘ O (3 )

Let’s consider problem (30). A function Wo(z,r) satisfying the equation LWq(z,7) = wor?

and boundary condition (30) in the domain D is positive in the domain D, and therefore is trivial
solution to this problem. At ws = 0 the flow is potential in the entire region D, at wy < 0 the
entire region D is a vortex zone. In [12], the existence of a nontrivial solution was proven.

Let us observe that the possibility of the existence of a second nontrivial solution with two
vortex zones, which exists in a model problem in a sphere, is a difficult, independent mathematical
problem. For the plane case with we = 0, the existence of a nontrivial solution (flow with a vortex
and potential zone) was proven in [10,13,14], and the existence of a second nontrivial solution
in [5,15]. For wy # 0 the existence of a nontrivial solution was proven in [16].

Let’s consider problem (31). Note that its solution cannot take negative values in the region
D. We assume that at some point M* C D, ¥(M*) < 0. From the boundary condition in (31)
it follows that there is a subdomain D* C D on the boundary of which U* = 0 , and inside it
LU(z,7) = wer? < 0. Hence ¥ > 0 in D*. We obtain a contradiction.

From problem (31) we move on to the problem: we need to find a continuously differentiable
non-negative solution to the problem

LYU(z,r) = wir? if U(z,7) >0, U|p =7r2p(s) > 0. (32)

To construct a solution to the problem LW(z,7) = wr?f(z,7), ¥|p = r%p(s) it is conve-
nient to go to the variables z = &, r = 2V/%, after which LU(z,7) = SU = t¥;, + g =
dwtf(€,2vt), L*U(z,1) = S*U = tUy + Uge + 2U; = wf(€,2v/1). In the variables £, t we ob-
tained the equations (S(tU) = tS*U) degenerate on the boundary of the region at ¢t = 0, which
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are well studied in [17-19]. For example, for the equation S¥ = 0 the usual formulation of the
Dirichlet problem is correct, for the equation S*U = 0 for the considered domain D the modified
formulation is correct — the solution is specified only on the curve ¢ and the solution is sought
in class of functions bounded at » — 0 [17]. Note that in the case under consideration such a
solution is continuous up to r = 0 and extreme values are reached at o[19].

For the operator L* there is a fundamental solution[20]

4 T
E(z,7,21,m1) = ;/ [(z—z1)2 + 72 +7% — 2y cosﬁ}_% sin? Bdg,
0

which has a logarithmic singularity for r, r1 > 0
2 -3 2 2
E(z,r,zhrl):—;(rrl) 2In((z —21)" + (r—r1)%) + ®(2,r,21,71),

®(z,7,21,71) is a regular function.
Using Green’s formula [18,19] with v = W, uw = rG(z,21,7r,71)

//(USU —vS*u)dé dty = j{(vufl —vg, u)dty — (t1vuy, — v, u — vu)dés,
D

r

we obtain a representation of the solution to the problem LW (z,7) = wr?f(z,r), W|r = 0 in
the form

W(z,r) _fr / f 21,71)G(2, 21,7, 71)d21dr. (33)

Here G(z,21,7,71) is the Green’s function for the problem L*U = wf(z,r), Ul, = ¢(s) (the
solution is bounded for » — 0), which is standardly constructed using the fundamental solution
E(z,r,z1,71). G(z,21,7,11) = E(2,71,21,71) — G1(2, 21, 7,71), where G1(z, z1,7,71) in variables
& # &, t1 # t solution of problem S*G; = 0, G|, = —E|, bounded at ¢t; — 0 . From the
above extremum principle for the equation S*U = 0 it follows that for z # z1,7 # r; the Green’s
function G(z, z1,7,71) > 0in D |J(a, B),

It is important to note that function (33) has all the properties of a logarithmic potential in
the D domain, since the Green’s function by construction has a logarithmic singularity inside
the D domain.

Let’s return to problem (32).

To prove the existence of a solution to this problem that goes to zero at points in the region
D, consider the sequence of problems

LY, (z,7) = wlr2th(n\11n(z,r)), U,|r = rzgo(s) > 0. (34)

Just as before, it is easy to show that ¥,, > 0.
Problem (34) is equivalent to the integral equation

U, (z,r) // Sth(nV,,(21,71))G(z, 2,7, r1)dz1dry + Vo(z,7). (35)

Similarly [1, 11, 12], taking into account the properties of the integral (33) with the introduced
Green’s function as a logarithmic potential, using Schauder’s theorem, we establish the existence
for each n > 0 of a solution ¥,, > 0 continuous in D of the integral equation (35), and by
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Arzel’s theorem, the compactness of the sequence of solutions ¥,,(z,r) in the space of functions

continuously differentiable in the domain D. Note that the solution to problem (34) is unique,
Oth(nV,) n

oV,  ch?(n¥,)
continuously differentiable function ¥(z,7) > 0.

Further, repeating the proof from [1,11,12], it is established that the limit function is a
solution to problem (34)

Here it is taken into account that for the right side of the equation in (34)

which follows from > 0. Let the subsequence ¥, (z,7) converge to a

lim th(ng¥U,,(z,r)) =1 if ¥(z,r)>0.
Nk —>00
Let us obtain the condition under which the resulting solution goes to zero in the region D.
Under the assumption that U(z,r) > 0 at all points of the region D, it follows from equation (35)

U(z,r) = Uo(z,r) — —r / G (z,7,21,7m1)d2177. (36)

Let Dg be a semicircle (r > 0) of the largest radius Ry that can be inscribed in the region D
(we can assume that its center is at the origin of coordinates z = 0,7 = 0) and C' = max(¢(s)r?).
For the model case D = Dy, 7?¢(s) = Cr? in the second paragraph, if we go to the notation

10C
of problem (31), redesignating ws by w1, w1 on wsy, it is found that if the inequality w; > R is
0
satisfied, the problem (31) under consideration has a solution ¥p,(z, ), which in the semicircle
D, C Dy, 124+ 22 < a? r >0, a < Ry is identically equal to zero, and in D \ D, is greater
than zero. The value a is the root of equation (27) at A = C, w; = 0.
The function ¥ p,(z,r) for this case can be written as

OJ1 2
Up,(z,1) = / GRO z,r, 21,71)d2171.
Do\Da

GRr,(z,1,21,71), the Green’s function introduced in the work for the region Dj.
Let us represent the function ¥(z,r) (36) in D, in the form

U(z,r) = (Yo(z,7) — C) + (C — —1 2 / GRO z,T, zl,rl)dzlrl)—i—

Do\D,
oJ
Wi 2 // 3 GRO 2,7y 21,T1) — G(z,r,zl,rl))dzldn— (37)
Do\Dq
_“ 2/ G (z,7,21,7m1)d21dr, — —r //7’1 (z,7,21,71)d21dry.
D\Dq

In the circle D,, the expression in the second bracket of equality (37) is equal to zero, the
remaining terms on the right side are negative. So, the function ¥(z,r) is negative in D, C D,
which contradicts the assumption that it is positive in the entire domain D. We found that for

1
wy > ](;C the function ¥(z,r) goes to zero in the domain D, € D.

Further7 similarly to works [1,11,12], it is possible to prove that the problem (31) under
consideration has a unique solution and under the condition that the boundary set o on which
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the boundary function ¢(s) is nonzero is connected , the set on which the solution is positive is
a region.

10C
Thus, it was established that with w; > Rz and with the above requirement on the boundary
0

function ¢(s), in the region D a flow is possible, which in some region vortex with vorticity wyr,
and in addition to it the flow function ¥(z,r) equals zero - the fluid is motionless.

Note that in the work the problem of the possibility of the existence of vortex axisymmetric
flows in a limited area was considered with only two vortex zones. Therefore, it is natural to
continue the study of the existence of flows with n (n > 2) vortex zones with questions of their
non-uniqueness, which occurs with model flows in a sphere.
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OCGCI/IMMeTpI/I‘{eCKI/Ie IIOTOKN I/I,ﬂeaJIbHOI'?'I 2KNJIKOCTHU
C S(b(beKTI/IBHO HEBA3KMNMHN BUXPEBbBIMHN 30HaAMM

WNcaak U. Baiianireitn
Cubupckuit deepabHbIil YHIBEPCATET
Kpacnosipck, Poccuiickas Peneparus

Awnnoranusi. B pabore copmynmpoBaHa MOIETb 0CECUMMETPUIECKOTO TEUEHHUST UACATBHON KUIKOCTU
¢ 1 3 HEKTUBHO HEBSI3KNMHU BUXPEBBIMHU 30HaMU, 0bo0Iatoast n3secTHyo Mojaensb M. A. JlaBpenTheBa
O CKJIeKe BUXPEBBIX U MOTEHINAJbHBIX TeYeHU! B IJIOCKOM cjaydae. [lokazana BO3MOXKHOCTb B PaMKaX
TAaKON MOJEN CYIIEeCTBOBAHUS B IPOCTPAHCTBE XKUJKON cdepbl, 00TeKaeMOil TTOTEHIIUATLHBIM OCECUM-
METPUYECKAM IOTOKOM, COCTOSIIIEN U3 1 MIAPOBBIX CJIOEB OCECUMMETPUIECKUX BUXPEBBIX TEUECHHUN. DTOT
MOJIEJIbHBIN TIpUMeEp 0000INAET U3BECTHBIA B MUIPOJAUHAMUKE CHEePUUECKU BUXPh XUJLJIa C OJHON BUX-
peBoii 30HOI. Takoe BUXpeBOe TedeHME C M MIAPOBBIME CJIOSIMH TaK¥Ke BO3MOXKHO M B cdepe, mpudIeM
B OTJIMYME OT TeYeHHUsl B IPOCTPAHCTBE, TaKOe TeYeHHe HeeJMHCTBEHHO. PaccMorpena 3ajada o6 oce-
CAMMETPUYECKOM BHUXPEBOM TE€YEHUM B OMPAHUYEHHON O00JIACTH, IO ITOCTAHOBKE O0OOIIAoNiasi IJIOCKOe

TEeYCHUEe I/I,ELeaJ'H)HOIL/'I KUAKOCTHU B I10JI€ KOPHUOJIMCOBBIX CHJI.

KurogyeBbie ciioBa: mjealibHas XKUJKOCTb, BUXPEBbIE TeUeHUsl, COePUIECKUNl BUXPb XUJLIA.
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Abstract. We study intransitive temporal multi-agent logic with agents’ multi-valuations for formulas
letters and relational models representing reliable states. This logic is defined in a semantic as a set of
formulas which are true at linear models with multi-valued variables. We propose a background for such
approach and a technique for computation truth values of formulas. Main results concerns solvability
problem, we prove that the resulting logic is decidable.
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Introduction

Mathematical logics widely applied in research concerning computer science and information
sciences overall. We can observe the both side interaction. Tasks and problems in computer
science generate new areas in mathematical logic and induce creation new technique and tools
in mathematical logic itself. Conception of knowledge, which arose in the analysis of distributed
systems, leaded to development multi-agent and multi-valued logical systems. More details about
this can be found in the works of Halpern, Vardy (Reasoning About Knowledge [1]), Rybakov
(Refined common knowledge logics or logics of common information, [2]).

It concern also from the certain point of view approaches to omniscience, monotonic-
ity, justified knowledge, etc (cf. for example Artemov (Evidence-Based Common Knowledge
[3]), S.Artemov (Evidence-Based Common Knowledge, (Technical Report TR-2004018) [4]),
S. Artemov (Explicit Generic Common Knowledge, [5]), S. Artemov (Justification awareness, [5]).
And it also was implemented in research concerning uncertainty and plausibility (cf. V.Rybakov
Temporal Multi-Agent’s Logic, Knowledge, Uncertainty, and Plausibility [6] Agents and Multi-
Agent Systems: Technologies and Applications, LNCS, 2021, 2005-2014. Later some works
were done towards consolidation such technique and to improve hybrid cooperation of the
agents [7—9]|. Also technique for formalization of knowledge was enriched by research in descrip-
tion logics (cf. Balder and Staler, [10]), first-order logic was also implemented (cf. F. Selaginella,
A.Lombroso [11]). Various semantic technique was used (cf. Horrors, Settler, — A Description
Logic with Transitive and Inverse Roles and Role Hierarchies [12]; Horrors, Geese, Karamu,
Waller, — Using Semantic Technology to Tame the Data Variety Challenge, [13]).

Nowadays research concerning knowledge was combined with implementation of temporal
logic (cf. Rybakov [14-17]). An automata-theoretic approach to multi-agent planning was
evolved at Footbridge, [18].

*kiyatkinvr@mail.ru
tVladimir _Rybakov@mail.ru https://orcid.org/0000-0002-6654-9712
(© Siberian Federal University. All rights reserved
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In this our short paper we study intransitive temporal multi-agent logic with agents’ multi-
valuations for formulas letters. Common knowledge in [1] was modelled at Triple models. This
brought interesting strong results, correlating well with observed examples and intuition. Here
we wish to develop this approach towards modelling knowledge with Triple frames which are
linear time models and treating reliable states of models. Here time is intransitive and it acts to
only finite intervals. Main results concerns solvability problem, we prove that the resulting logic
is decidable, prove existence of sone deciding algorithm.

1. Notation, Preliminary facts

Formulas of our logic £(My) will be introduced as the set of special formulas, which are true
at states of certain special relational Kripke-like models.

Alphabet for the language of our logic £(My) is defined in a standard way and consists
of denumerable set of propositional letters (variables), parenthesises, logical Boolean operators,
modal operators O, ), logical reliability operator S and also special time operator N.

We remind, that every modal operation O can be defined by means of modal operation ¢ as
follows O = =¢—. Now we give inductive definition of the formulas in the language of our logic

L(My).
1. Any propositional variable p € Prop is formula.
2. If « is formula, then —« is formula also.
3. If @ and S are formulas, then (a A 8), (aV ) and (o — B3) are formulas as well.
4. If « is formula, then O« is a formula also.
5. If o is formula, then ¢ « is a formula also.
6. If a is formula, then S« is formula as well.
7. If v is formula, then N« is formula also.

There is no other formulas in the language of logic £(My).

No we turn to describe relational models for our logic. We take as the basic set of the
oo

model My the set N of all natural numbers. Here we suppose N = |J Int;, where Int; are not
j=1
intersecting intervals on N possibly of different length. Each interval Int; can have inside some

S
intervals Int;i, Int;o, ..., Int;s of "reliable states" inside. Denote C'(Int;) = |J Int;;. Binary
t=1

relation < coincides with the standard linear order < only inside but not outside every interval
Next is the binary relation inside every interval Int; such that if a € Int; and aNextb, then
b is the first number of the interval Int;yq (first following after Int;, that is a + 1 = b holds).
We keep it to connect subsequently following intervals. We can write Next(a) = b. That makes
connection between neighboring intervals. Linear multi-agent model is the model of the form:

My = (N, %, Next, V1,..., Vi),

where valuations V;, i € [1, k] of every propositional variable p are some subsets V;(p) from N.
Now we precisely define the truth values of formulas in our model.
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For any a, b, ¢ € M the truth relations are as follows:

Vpe Prop: alby, p < a € Vi(p),
alFy, ~a = alFy, o,
alFy, (e ANB) <= alFy, @ and alFy, 3,
alby, Do <= Vb[(agb) = (blFy, )],
alby, Qa <= Fbllaxb) A (blFy, a)].
alry, Sa <= (a € Int; = (3be C(Int;) [(a < b) = blFy, a])),
alby, Na <= Vb[(aNextb) = by, af.

Formula « is said to be refutable in the logic , if there exist a state a € My such as a ¥y, .
Formula « is said to be true in model My if it is true at any state a from N.

The set of all formulas, which are true in all our models is said to be the logic £(My)
generated by model My.

2. Decidability of logic £(My)

To solve the problem of decidability of logic £(My) we shell transform models My to get
special finite like models, named M ¢, which, in a sense, are equivalent to My. That means that
formula « belongs to the logic £(My) if and if only it is true at any state from any model Mc.
The details will be given later.

Now we begin to subsequently describe undertaken transformation. First step.

1. For any state a € My and for valuation V; ¢ € [1, k] we define the following theory:

Sub;(a) = {B € Sub(a) | by, B}.

Evidently, there exist at most 2/l such different theories.
2. The set of theories:

T(a) = {Suby(a), Subz(a),. .., Subg(a)}

corresponds to every state a € My.

There exists only
d = ollSuble)ll o ... 5 9llSubla)ll — ok-[[Subla)]|

such different sets of theories.

3. We shell obtain model M¢ from My with the help of the procedure of rarefaction.

Consider one arbitrary interval Int;.

The set of all states in interval Int; we denote A(Int;), the set of all of reliable states in
Int;— C(Int;) and the set of all not reliable states — B(Int;). The character of the reliable states
differs from the character of the other states, that is why we apply such rarefaction procedure
for B(Int;) and C(Int;) separately.

Let us represent B(Int;) = By U BaU,...,UB,, where the any set B;, ¢ € [1, s] consists of
the states b only, which have the same set T'(b) of theories.

First of all, we remove from Int; all the states from Bj, except one the largest state b. We
name that state representative of By, and denote b. That is procedure of rarefaction of states.

Then we rarify in such manner all By, Bs,..., B from B(Int;).

After such transformations of the interval Int; there leaved fixed only (some) s non-reliable
states with pairwise different set of theories.
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Further, we represent reliable states as follows — C(Int;) = C; UCsU, ..., UC,, where the set
Cj, j € [1, r] of states ¢, which have the same set T'(c) of theories. Then we apply procedure of
rarefaction to every set Cy, Cs,...,C, of reliable states as before we did for non-reliable states.

After such transformation of the interval Int; inside it there were be leaved fixed only a finite
(computable bounded size) reliable states with pairwise different sets of theories. So we obtain
totally rarified interval with reliable and non-reliable states.

We denote this interval Int;.

If in the all our model we will replace the intervals Int; by intervals Int;, and else will leave
in any intervals the smallest and biggest states (re-deifying Next relation appropriately, to keep
connection), then the states of intervals Int; will have the same truth values of formulas as in
the initial models (may be shown by usual induction by temporal and modal length o formulas).

To complete our result, we only need to clarify now many intervals m subsequently maybe
be chosen and inserted to support truth values of the formulas.

Theorem 1. For any formula o with temporal degree t and any given modal degree this formula
maybe be disproved at a model Mg = <N, <, Next, V1,..., Vk>, iff a may be disproved in the
model obtained from intervals Int; (described earlier above) by subsequent concatenation of at
most t + 1 finite intervals So we get the logic in decidable.

Proof. Straightforward through induction by ¢ using the described above construction. O

Conclusion

In this paper we considered problem of decidability of a logic with models including reliable
states. We investigated temporal modal logic £(My) for description of reliability information.
We considered intervals of stable truth values of formulas and their interaction. The techniques
is constructed and by it we wind an algorithm which may recognize decidability that logic.

This work is supported by the Krasnoyarsk Mathematical Center and financed by the Ministry
of Science and Higher Education of the Russian Federation (Agreement No. 075-02-2024-1429).
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NuaTepBasbHasg MHOroareHTHad JIOTHUKA C OIIepaTOpPOM
HaJIE2KHOCTU

Baagumup P. Kuatkuna

Baaagumup B. PribakoB
Cubupckuii dheepasbHbIil YHUBEPCUTET
Kpacnosipck, Poccuiickaa Penepariust

Awunoranusi. B npenjaraemoii crarbe Mbl U3ydYaeM HETPAH3UTHBHYIO BPEMEHHYIO MHOTOATE€HTHYIO JIO-
TUKY C MYJbTAO3HAYMBAHUEM areHTOB U PEJISIIHOHHBIE MOJEJIN, IIPEICTABIIAIONINE HAJIE2KHbIE COCTOSHUS.
OTHU JIOTUKU OIPEJIEJSIIOTCS CEMAHTHIECKH, KAK MHOXKeCTBa (DOPMYJI, MCTMHHBIX HA JIMHEHHBIX MOJIe-
JIIX C MYJbTHO3HAYMBaHUEM. B paboTe MBI MPEJIOXNKUIN OCHOBY JIJIsi TAKOTO IMOAXO/Aa W pa3paboTaliu
TEXHUKY JIJIsI BBIYUC/IEHUS NCTUHHOCTHBIX 3HaueHn popmysi. OCHOBHON pPe3y/IbTaT KacaeTcs MpobeMbl
paspermmoctu. JlokazaHo, YTO paccMaTpuBaeMast JIOTHKA Pa3peinMa.

KiroueBnie ciioBa: MOJaJIbHbIE€ JIOTUKHW, MOJIEJIN I{pI/Il'IKe7 MHOT'OareHTHbIE€ JIOTUKH, HpO6JI€Ma pa3pe-

IMMMOCTH.
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Abstract. For a root system ®, the set A = {2, | r € ®} of additive subgroups 2, over commutative
ring K is called a carpet of type ® if commuting two root elements z,(t),t € 2, and zs(u),u € Us, gives
a result where each factor lies in the subgroup ®(2l) generated by the root elements z,(t),t € 2,,r € .
The subgroup ®(2) is called a carpet subgroup. It defines a new set of additive subgroups %= {2l | r € ®},
the name of the closure of the carpet 2, which is set by equation 2l,. = {t € K | z.(t) € ®)}. Ya. Nuzhin
wrote down the following question in the Kourovka notebook. Is the closure 2 of a carpet A a carpet too?
(question 19.61). The article provides a partial answer to this question. It is proved that the closure of
a carpet of type ® over commutative ring of odd characteristic p is a carpet if 3 does not divide p when
® of type Ga.
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1. Introduction

Let ® be an indecomposable root system of rank I, ®(K) be an elementary Chevalley group
of type ® over a commutative ring K. The group ®(K) is generated by its root subgroups

. (K) ={z.(t) |t € K}, r € D.

The subgroups z,(K) are abelian and for each r» € ® and any ¢,u € K the following relations
hold
)z, (u) = z-(t + u). (1)

A set of additive subgroups 2 = {2l | r € ®} is called a carpet of type ® over the ring K if
Oij,rsmf«mg g 2lz'7'+j$a at T,S,i’f‘ +.]3 S (I)7 1> Oa .] > Oa (2)
where A% = {a’ | a € A, }, and the constants Cj;,s = +1,+2,+3 are defined by the Chevalley
commutator formula
[wa(u), 2, (0] = [ @irsjs(Cijrs(—0)'W7), 7,5,ir + js € @. (3)
1,j>0
This definition of a carpet was introduced by V.M. Levchuk in the article [1]. Each carpet 2

defines a carpet subgroup
(I)(Q[) = <.137(Ql7) | re (I)>a

*troyanskaya.elizaveta@yandex.ru
© Siberian Federal University. All rights reserved
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where (M) denotes the subgroup generated by the set M from any subgroup. We call the closure
of the carpet 2 the set 2 = {2, | r € ®} that is defined by

A ={tec K|xz.(t) € dA)}, r €.

A carpet A is called closed if ®(A) Nz, (K) = x,.(2A,),r € . In our notation this is equivalent
to the equality A, = {2} for all » € ®, shortly A = A. Examples of non-closed carpets for
commutative rings of sufficiently wide classes are given in the articles [2] and [3].

This article received the following question from Ya.Nuzhin from the Kourovka notebook.

A) Is the closure 2 of the carpet A a carpet too? |4, question 19.61]

From the conditions of carpet (2) a statement follows. If ¢t € ., u € 2, then each factor from
the right side of the formula (3) lies in the carpet subgroup ®(2(). On the other hand, for the
arbitrary subgroup M of the Chevalley group ®(K) the set 9t = {9, | r € ®}, defined by the

M, ={teK|z.(t)eM}, red

is not always a carpet [5, page 528|. However, for the types A;, D; and Fj, the set 91 defined by
the subgroup M is a carpet, as for this type formula (3) has the form [x,.(t), zs(u)] = Tpqs(Etu).
Therefore, for types A;, D; and E; closure of the carper is always a carpet. Thus, the question A)
is relevant only for ® = By, C), F4, G3. The main result of the article is

Theorem 1. The closure A of a carpet A of type ® over a ring of odd characteristic p is a carpet
if 3 does not divide p when ® of type Ga.

2. Preliminary results

The Chevalley group ®(K) is increased to the extended group Ci)(K ) by all diagonal elements
h(x), where x is the K-character of the integer root lattice Z®, that is, a homomorphism of
the additive group Z® into the multiplicative group K* of the field K. Of course, the following
equalities hold

x(a+) = x(@)x(®), abed,

X(—a) =x(a)™!, a€,

which will be used frequently.

Lemma 1. [6, Sec. 7.1] Any K-character x is uniquely determined by values on the fundamental
roots and for any r € ®,t € K

h()zr (DR (x) = 2 (x(r)t). (4)
The next lemma follows from the definition of a carpet and a carpet subgroup.

Lemma 2. Let M = {M, | r € D} — a set of additive subgroups of the ring K, the subgroup M
of the Chevalley group ®(K) is generated by the subgroups x,.(9M,.), r € &, and M Nz, (K) =
(M), A set M is a carpet if and only if for any r,s € ® with the condition that r + s € P,
each factor from the right side of the commutator formula for elements x,(t) and xs(t), where
te M., ue M, lies to M.

The article by Ya. Nuzhin gives examples of a subgroup M of the Chevalley group ®(K) of
types Ba, Go such that the set 9t defined as in Lemma 2, is not a carpet [5, examples 1-2].

Lemma 3. Fach diagonal element h(x) normalizes any subgroup of the Chevalley group that is
generated by the root elements if for all r € ® the value x(r) lies in the simple subring generated
by 1.
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3. Proof of the Theorem 1

Any two roots r, s with the condition that r + s is a root lie in a root system of type A, By
or Go. Therefore, by Lemma 2, it is enough to prove Theorem 1 for these types of rank 2. As
already noted in the introduction, for the type As the closure of any carpet is a carpet. That
means that only the types By and G5 remain.

Let 7, 5,7 + s be the roots of the root system ® of type Bs or G, A = {2, | r € P} is a
carpet of type ®, 2 = {2, | € ®} the closure of a carpet,

M=<z,®.)|red>.
By Lemma 2, to prove Theorem 1 it is enough to establish the following statement.

B) For any t € ™A,.,u € A, each factor from the right side of the commutator formula for
elements x,(t) and xs(u) lies in M.

It is clear that we will be interested only in those cases for which there are two or more factors
on the right side of the commutator formula (3).

Let ® be of type Bs. In this case, there are two types of commutator formula (3) with more
than one factor on the right side, these are the following formulas

[2a(t), 23(w)] = Tatp(e1tu) w2040 (e2t>u), ()

[2p (1), a(t)] = Tarp(e3tu) g 1p(eatu), (6)

where ¢; = +1, 4 = 1,2,3,4. The right sides of these two formulas differ only in sign, so it is
enough to consider only one of them, for example, the first.

Let x(a) = x(b) = —1. According to Lemma 3, h(x) normalizes M and by Lemma 1

h()[a(t), 2o(W)]h ™ () = Tatb(Ertu)zaas(—eat?u). (7)

Multiplying the right sides (5) and (7), we obtain the inclusion x,4(e12tu) € M. Since the
characteristic is odd, then x,4(+tu) € M. Multiplying it to the (5), we get z2,45(e2t>u). Thus,
statement B) is established.

Let ® be of type G3. Chevalley commutator formulas having more than one factor on the
right side are represented by four cases

[xa(t), zp(u)] = xa+b(Eltu)x2a+b(€2t2u)x3a+b(€3t3u)m3a+2b(54t3u2), (8)
[25(1), 2o ()] = Zaup(e1tU)Toq b (Eot? ) T304b(e383U) T304 25 (€423 U%), (9)
[%a(t), Tars(u)] = x2a+b(512tu)x3a+2b(523tu2)x3a+b(€33t2u), (10)
[Tatb(w), xa(t)] = ;vgaH,(512tu)x3a+2b(523tu2)x3a+b(533t2u), (11)

where ¢; = £1. Formulas (8) and (9) have different factors on the right side. The right sides of
(10), (11) differ only in sign, so it is enough to consider only (10).

Let it begin with the formula (8). Let x(a) = —1, x(b) = 1. By Lemma 1

R(X)[xa(t), 2o (w)]h 1 (X) = Taqp(—e1tu) 2o b (e2t?U) T30 15 (—E3t3U) T30 4 2p(—4t>u?). (12)
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Multiplying the right sides (8) and (12), we have z2,44(e22t?u) € M. Since the characteristic is
odd, then z9,45(—c2t?u) € M. Multiplying the right side (12) by it, we obtain the product

l‘a+b(—€1tu)$3a+b(—E3t3u)$3a+2b(—64t3u2). (13)
Let x(a) = —1,x(b) = —1. Then

h(X) [Tasb(E11) T304 (e383U) T304 20 (Eat>u)| T (X) = Tays(E1tU) 03045 (E3130) T304 25 (—at>u?).
(14)
Multiplying the right sides (13) and (14), we obtain x3,12,(—2t3u?) € M, and therefore

Tarp(—e1tu)r304p(—e3t3u).

This product cannot be split using the sets x () = £1. Let us choose other values of x(r) from the
multiplicative groups of the field. Since the characteristic p > 3 is odd, the number 2 is different
from +1 and invertible in the field K. We use this fact to choose x(r). Let x(a) = 2, x(b) = —2,
then

R(X)[agp(e1tu), 23a1p(e2t®u)]R7H(X) = Tayp(—4e1tu) T30 6(—1662t30). (15)

Let k < p be the inverse element for —4 in the ring, then we raise @, p(—4e1tu) T34 15(—1662t30)
to the power k and get xa+b(£1tu)xga+b(453t3u). Adding this result to the product
Tarp(—e1tu)r3014(—3t3u), we obtain x3,44(3e3t3u) € M. Since the characteristic of the ring K
is not divisible by 3 , then x3,,4(e3t3u) € M. So, we managed to split the factors of the formula
(8). Formula (9) differs in the multiplier coefficient 3, 25(£42t>u?), which, as above, splits off
from the product at the second step and does not play a role in the proof. Thus, statement B)
holds for (8), (9).

Carry out a similar procedure for the formula (10). Let x(a) = 1, x(b) = —1. By Lemma 1
RO (1), Zatp (WP (X) = Taay(—2e1t0) T30 125 (320t?u) w30 45 (—3e3t>u). (16)
Let x(a) = —1, x(b) = 1. By Lemma 1
R(X)[Za(t), Tars(w)]h ™ (X) = Toars(261t0) T30 10p(—3e2t?U) T304 b(—3e3t%w). (17)

Multiplying the right sides (10) and (16), we have x34125(6e2t%u). Multiplying the right sides (10)
and (17), we have x9,44(4e1tu). Since the numbers 6 and 4 are coprime with the characteristic
of the ring K, then the elements za,4p(e1tu), T34425(e2t?u) lie in M. Consequently, the factors
of Chevalley’s formula (10) are able to be split. The theorem has been proven.

The author expresses deep gratitude to his scientific supervisor Ya.Nuzhin for setting the
problem, constant attention to the work and support at all stages of its implementation.
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K Bompocy o 3aMblkaHuUu KOBpa

EmuzaBera H. Tposinckas
Cubupckuii derepalibHblii YHUBEPCUTET
Kpacuosipck, Poccuiickast @enepariust

Annorauus. s cucremsr kopuaeit @ nabop A = {2, | r € ®} ammuTuBHBIX noarpynm A, KOMMyTa-
TUBHOTO KOJsiblla K HasbiBaeTcss KOBpoM Tuna P, ecin nNpu KOMMYTHUPOBAHUM JIBYX KODHEBBIX 3JIEMEH-
T0B Zr(t),t € Ar u zs(u),u € Ay, KAXKIBIH COMHOKUTEIb U3 HPABON YACTH KOMMYTATHBHOH dopmy-
aer esanne sexxut B moarpynme P (2), mopoxKaeHHON KOpHEBbIME djeMeHTaMu Ty (t),t € Ap, 7 € D.
Ioarpynma ® () nassbiBaeTcsa KOBpoBoil noarpynmnoii. Ona onpezesser HOBbI HAGOP aJIUTUBHBIX IO~
rpymn A = {2, | r € ®}, naseiBaeMblii 3aMbIKaHHeM KOBpa %A, KOTODBIH 3aJACTCS PABEHCTBAME
A = {t € K| z.(t) € ®®A)}. SI.H. Hyxun sarmmcan B Koyposckoil Terpaju clieiyomuil BOIpoc.
Heasemes au samvikarue A xospa A xospom? (sonpoc 19.61). B craThe J0Ka3aHO, UTO 3AMBIKAHIE KOB-
pa Tuna ¢ HaJL KOMMYTATUBHBIM KOJIBIIOM HEYETHON XapAKTEPUCTHKU P SIBJISETCS KOBPOM, €CJIH 3 HE

nenut p, korga ¢ tuma Gs.

KiroueBnie ciioBa: KOMMyTaTMBHOe KoJblo, rpymma IlleBasre, KoBep aJAUTHUBHBIX IIOATDYIII,
K-xapaxrep.
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