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1 Statement of problems

There is considered the problem of extremum of the mixed type nonlocal functional

/ dt/ Flt,s,u(t,s —r1),...,u(t,s)...,u(t,s +ry), (1)
ur(t, s — 1), .., ug(t,8), ..., ue(t, s + 1r9)]ds,

where u : R? — RY, sy — 89 > 7 + 73 ,r1,79 are some integers; wu(t, s) denotes the partial
derivative of u(t, s) with respect to ¢.

On the set Ey = {(t,s)|[t € [to,t1],s € [so — r1,S0 + r2)} the boundary function
©(t,s) is given; on the set £y = {(¢,s)|t € [to,t1],s € (s1 — r1,s1 + 2]} the boundary
function v (t, s) is given. On the intervals Gy = {(¢, s)|t = to,s € (so + 2,51 — r1)} and
G1={(t,s)|t =t1,s € (s + 12,51 —11)} there are given functions u(s) and v(s).

The problem of extremum of the functional (1) is considered with boundary conditions

u(t,s) = p(t,s), (t,s) € Ey; )
u(t,s) =(t,s), (t,s)€ FE;
u<t75> = (5)7 (t7 3) S GO;
u(t,s) = 5(3), (t,s) € Gy; (3)

Define the set
Q = (to,t1) X (S0 + re,s1 — r1).



Introduce the Hilbert space Lo(Q) of measurable real functions that are square integrable
on (), with the scalar product

(u,v) = /u(t, s)v(t,s)dtds,
Q

and the Sobolev space WP9(Q) of functions from L,(Q) together with the generalized
derivatives in t of order p inclusively, and with the scalar product

p
(u,v), = /Zuip)(t, s)v® (¢, s) dt ds.
5 =0

and the norm || - [[,.

Denote H(Q) the space of differentiable with respect to ¢ almost everywhere on @
functions wu(t, s) such that v € WH9(Q).

It is assumed that admissible functions u(t, s) € H(Q) and ¢ € H(E)y),
1 € H(FE}); the functions p and v are integrable and almost everywhere bounded on G
and (G correspondingly.

The problem (1),(2),(3) was studied in [1] and it was proved the following analog to
the Euler necessary condition.

Define the function

O(t,s,u(t,s —ry —re),...,u(t,s),...,u(t,s +r +ro),
w(t,s —ry —re), oo ug(t,8), .o w(t, s + 11 +19)) (4)

T1
= Z F(t,s+i,u(t,s —ry+1i),...,u(t,s +re + 1),
1=—72

w(t,s =1y +10), ..., u(t, s + 19 +1)).

Theorem 1 Suppose that functional (1) attains an extremum on u(t,s) in H. Then
u(t, s) satisfies almost everywhere on Q the equation

d

Doyt,6) — 7

Equation (5) is a generalized Euler’s equation for the considered problem and it must
be solved together with boundary conditions (2), (3).

Equation (5) is a mixed type functional differential equation. Theory of functional
differential equations of this type was intensive developed in the last decades. The survey
of this theory see in [2]. Theorems of existence and uniqueness of solutions to bound-
ary value problems for mixed functional differential equations were proved in [1], but
analytical methods of solution of these boundary value problems are rather complicated
and can be applied only in very simple cases. Therefore it is important to develop the
approximate methods of solution. The finite differences method was applied to the solu-
tion of these type boundary value problems in [3]. Here we investigate the application of
direct methods of calculus of variations to these problems for the case of the quadratic
functionals.

¢ut(t75) == O (5)



2  Minimum of the quadratic functional

Consider the problem of the minimum of the functional

() = /

G

[ Z (aij(t, s)ui(t, s+ 1) u(t, s +7) + bij(t, s) u(t, s + i) u(t,s —I—j)) +

’i,j:—T

—|—2Z< (t,s)w(t,s +1) + e(t,s) (t,s+i)) dt ds. (6)

1=—T

In the well known way with the use of a change of the unknown function the general
boundary conditions can be replaced by the zero boundary conditions. Therefore without
loss of generality we can consider functional J(u) under boundary conditions

u(t,s) =0, (t,s)¢Q. (7)

Define the set
G = (to,tl) X (SQ, 31)

and remark that Q C G C R2. Here a;;,d; € C°(G) are the continuous on the set G,
continuously differentiable in ¢ functions, b;;,e; € C(G) are the continuous on the set G
functions, 7,57 = —r,..., 1.

Denote the space H as the subspace of W19(Q), which is the closure in W9(Q) of

the set C (Q) of indefinitely smooth functions, finite in (). The solution of problem
(6),(7) we seek in the space H, and the functional J(u) acts from H to R with the domain
D(J) = H.

The functional J(u) can be presented in the form

J(u) = a(u) —21(u), (8)

[ Z (aij(t, s)ug(t, s + i) u(t, s +7) + bij(t, s) u(t, s + i) u(t,s +j)) dt ds

i,j=—T

is a quadratic form and

() = —/ [Z (di(t, S wlt,s+1) +ei(t,s)u(t,s+z’)>

b i=—r

dt ds

is a linear functional.
Introduce the bilinear form a(u, v) that corresponds to the quadratic form a(u)

a(u,v) = / [ Z (aij(t, s)u(t, s +i) ve(t, s+ J) + by (t, s) u(t,s +i) v(t, s +j)) dt ds.

G i}j:—r




By the change of variables and taking in account boundary condition (7) we get

a(u,v) = /Q

r

3 (az,-os, 5= fudlt, s+ — o, 5)

i’j:—r

byt s — ult, s +i — j)u(t, s)ﬂ dt ds.

For functions u € W2°(Q) N H,v € H we apply the integration by parts and receive

a(u,v) = /Q [ Z (—(aij(t, s—j)u(t,s +1i—7)), +bij(t,s — ju(t,s +i — j))v(t,s)] dt ds.

1,)=—T

ak(ta S) = Z aiJ'(t?S _j)a Bk(tvs) = Z bij(tas _j)a

—r<i,j<r —r<i,j<r
i—j=k i—j=k

and we get for all u € W2(Q)N H and v € H

2r

a(u,v) = / [ Z ( — (ag(t, 8) ug(t, s + k)i + bx(t, s) u(t, s + k)) v(t, s)dt ds.
Q k=—2r
Define the operator
Au = Z (—(ak(t, s)ug(t,s + k) + br(t, s) u(t, s + k)) : 9)

A Ly(Q) — Ly(Q) with the domain D(A) = W2%(Q) N H. We can write
a(u,v) = (Au,v) for allu € D(A), v € H.

Consider the linear functional /(u). In the same way as was done above using integra-
tion, boundary condition (7) and integration by parts, we receive for all u € H

I(u) = / [Z ((di(t,s—i))t—e,-(t,s—i))u(t,s)] dt ds.

Q i=—r

Denote

T

)= (s =)~ ets=0). feCQ L@, (o)

1=—r

and we get

l(u) = (u, f) forallue H.



It is possible now to present (8) in the form

for all w € D(A).
Introduce matrices A and B

A(t,s) = [ay(ts)]; —_.. Bt s)=[byt,9)];,__.. (t,s)€G.
Suppose that matrices A, B are symmetric
At,s) = AT(t,s), B(t,s)=B"(t,s) for almost all (t,s) € G. (12)
It is easy to see, that then and the linear operator A is symmetric
(Au,v) = (u, Av) for all u,v € D(A).

Lemma 1 Suppose that matrices

A()(t, S) = [aij (t, S) — 52 (Soﬂ‘ 50,]’} :,j=77“ s Bo(t, S) = [bl](t, S) — "}/2 (5071' 50’3'}

T

i,j=—7"
where 6o is the Kronecker symbol, (t,s) € G, are non-negative definite at some (3, v # 0

e Ao(t,8)x >0, z"Bo(t,s)x >0 (13)
for all x € R*+L at almost all (t,s) € G. Then the operator A is positive definite

(Au,u) > A?||ul®>  for allu € D(A).

Proof Denote
z(t, s) = [u(tv s+ Z.)];:—r: y(t,s) = [ut(t7 5+ Z.)M:—w
and we receive for all u € D(A)

(Au,u) = /(yT(t, $)A(t, s) y(t, s) + 2 (t, s)B(t, s) x(t, 5)) dt ds

G

= /(yT(t, s)Ao(t, 5) y(t, s)+at (¢, 5)Bo(t, s) x(t, s)+67uf (L, 5)+7*u(t, 5))dt ds > 7*|lul®
G
Remark that if 3 # 0, then

(Au,u) > min(5%,~?) [|ul|f for allu € D(A). m



3 The Ritz method

Suppose that conditions (12), (13) are fulfilled. Then, as it was proved above, there exists
a linear positive definite operator (9) A : Ly(Q) — Lo(Q) with everywhere dense domain
D(A) = W?(Q)N H and such a function (10) f € Ly(Q) that the functional (6) can be
written in the form (11) for all u € D(A).

Apply the Ritz method. Introduce in D(A) the new scalar product and norm

[u,v] = (Au,v), lulla = [u’u]l/?

Supplement now D(A) using the introduced norm || - |4 and we receive the complete
space H 4, which is called the energy space generated by the operator A. It is known
(see [5], Ch.1, §3) that all elements of H4 belong to H.

Lemma 2 Suppose that conditions (12), (13) are fulfilled for some 3 # 0. Then spaces
H, and H coincide.

Proof Tt is sufficient to establish the equivalence of the norms || - ||; and || - ||4. Then
from the density of D(A) in H and of the completeness of H it follows that the closure
of D(A) coincides with H.

1. The inequality ||u||? < k% ||u||%. follows from Lemma 1

2. Prove now the inequality [Ju]|% < k3 ||ul/?

Julfy = (Auy) =< 3 [astts) s+ iutes + s

LI==T |

r

Py [huttsyuttos+ utts+ gy deas| < 30l + Y Jull? < Bl

ij=- | ij=—T ij=—r

It is known (see [4], Ch.1, §2) that under our assumptions there exists a unique element
ug € H4 such that the functional

J(u) = fu, u] = 2(u, f), (14)

which is the extension of the functional (11) on H,, attains a minimum. This element
ug is called the generalized solution of the problem of minimum for the functional (6). If
ug € D(A), then this solution is called the classical solution.

Introduce the system of the linear independent functions {4} that is complete in H 4.
The Ritz approximate solution we construct in the form

N
unN = E CLPk-
k=1



The unknown coefficients of the expansion {c;} we will define as solution to the system
of linear equations

[UN,QOk] = (f,gOk), k= 1,...,N. (15)
This system has a unique solution because its determinant is a Gram determinant of the
linear independant system of functions {yy}. System (15) can be written in the matrix
form . .
Ac =0,
where
c=(c1,...en)t, b= (by,....bx)";

Al:]:[go’l?('pj]’ 7/7]:1,,]\[7

[Z (di(t, 8) (@i)e(t, s +14) +ei(t, s) pilt, s + z’))

i=—r

dtds, i=1,...,N.

G

Theorem 2 (Miklin [5], Ch.1, §8) If the operator A is positive definite, then the Ritz
successive approrimations to the solution of the variational problem converge in the metric
of the space H 4 to its exact solution uyg.

From the inequality
1
HUN‘—UM|SE;gHUN‘—Udbl——?O
it follows that the successive approximations converge to ug in the metric of the space H.
Suppose that basis functions {¢} belong to D(A) (it is possible because D(A) is dense

in H4. Suppose also that there exists a solution ug € D(A). Then it is true the evaluation
of the rate of convergence in the space Lo(Q) ([4], Ch.1, §2)

1A~
72

1A o — un)|*.

luo — un||* <
From the a priori evaluation of the Ritz approximations |uy| < ||f]l/7* ([4], Ch.1, §2)

and taking in account the convergence to the exact solution ug € D(A) we receive in the
limit the evaluation of the norm of the inverse operator

AT < 1/% (16)

From (16) and from Auy = f we receive the evaluation of the rate of convergence in Ly (Q)
of the Ritz approximations to the classical solution ug € D(A) in the case {¢x} C D(A) :

1
luo —unll < 5 1f = Aunll

Consider the element Auy. Expand it on the introduced system of functions
N N
(Aun, ;) = ch(AS% ©i) = ch[% @il
k=1 k=1

7



Auy = Z Z sl il

k=1 i=1
If the system of functions is orthogonal in H 4, we receive

N
_ Z H%HA
el

k=1

It means that if the system is orthogonal in H 4, then the expansion on the basis functions
of the image N—th approximation contains exactly N members of the series

N 2
T R o Y L
N =UN, UN = Ck¥Pr, Crp = Cg 3
=1 ren|

Remark that if the system is orthogonal in H,, then it is also orthogonal in Ly(Q).
Suppose that i # j. Then

i ol
Ao = P 0= Wene) = o pleeen. (eoes) =0

Consider the rate of convergence of the method for the system of functions that is
orthogonal in H 4. By the construction of the Ritz method Auy has the same coefficients
of expansion for the first NV basis functions as the function f. Therefore

N

f=Auy =) fipi= Y pi= Y [
i=1

i=1 1=N+1

Compute the coefficients of the expansion fj, and we receive the evaluation of the rate of
convergence for the orthogonal in H4 system of functions.

[uo —unll < Z figi|| = 2 Z 2P Pi
i=N+1 i=N+1 1P
or
1| & ;
o — unll < —|| S -2 2/l(goi)dtds |
i=N+1 H()OZH G

In the general case for the system of functions that is not orthogonal in H4 in the
same way we receive

00 N
1 Ck
luo —unll < = |[ D | fivs =D —low @il
fy 1=N+1 k=1 || ||
or
1 (o)
HUO — UNH < 5 Z cha Pk, QOZ) + l(SOl)) :
R Pt H%H




4 The least squares method

Consider the linear operator A : Ly(Q) — Ly(Q), D(A) = W*'n H

2r

Au = Z (—(ak(t, s)ug(t, s + k) + bp(t, s) ult, s + k:)),

k=-—2r

that was defined before (9). Suppose again that it is symmetric and positive definite, i.e.
the conditions (12), (13) are fulfilled.

It is known that (see [4], Ch.1, §2) an element ug € D(A) furnishes a minimum to
functional (11) iff this element is a solution to the equation

Au = f, (17)

where f is defined by (10). In [5], Ch.1, §9 it is proved that a positive definite operator
defined on a everywhere dense set can be extended to the selfadjoint operator A. The
domain Dy contains all elements u € H, on which functional (14) attains a minimum for
any f € Ly(Q) and is dense in H4. The scalar product

[u,v] = (Au, v)
is valid for u € D4, v € H 4. Therefore the equation
Au=f

for any f € Ly(Q) has a solution that furnishes a minimum to functional (14). Apply
the least squares method for solution of this equation.

Let {¢x}, be a system of linear independent functions such that the system {A(vy)}
is complete in Lo(Q). It is proved in [5], Ch.1, §9 that for a selfadjoint operator A such a
system exists because the space Ly((Q)) separable. Tt is sufficient to take a preimage of a
some dense in Ly(Q) sequence of linear independent functions. The system {A(1y)} will
be also linear independent. The solution we seek in the form

N
uy = ch%-
=1

The coefficients {c;} are defined from the least squares condition

(Auny — f, Auny — f) — min

From the necessary condition of a minimum for the function of N variables ¢, k =

1,..., N we receive the system of linear equations
N
D ok (A, Avy) = (f, A¢y), i=1,...N, (18)
k=1



or, in the matrix form, A R
Ac =0,
where R
b= (f, Ap), i=1,...,N,
Ay = (A, Ay) ij=1,. N

System (18) has a unique solution because its determinant is the Gram determinant of
the linear independent elements {A(vy)} .
Definition The sequence {v,}, v, € H4 is called the minimizing sequence if

lim F = inf F(u).
Mg Flow) = g, P )
It is proved in [5], Ch.1, §8 that the sequence uy is a minimizing sequence. It is also
proved there that any minimizing sequence converges in H 4 to the element that furnishes
a minimum to functional (14). Therefore the approximations uy that are constructed by

the least squares method converge to the element uy € H4 that furnishes a minimum to
functional (14) in the metric of the space Hy4

lux = uollzy =0 N — oo,
and also in the metric of the space Ly(Q)
|luy —uol|l =0 N — 0.

From the boundedness of the inverse operator A~! ( see [5], Ch.1, §5) it follows the
evaluation of the rate of convergence

lun = uoll < K[| Auy — f.
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