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Abstract

Aims/ The aims of this paper are to prove existence and uniqueness of following integral boundary
conditions mixed problem for parabolic equation :
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u(z,0) = Az), 0 <z </,

¢
/ " lu(z,t)de = E,(t), 0<t < T,
0

¢
/ 2 u(z,t)de = Gn(t), 0 <t < T.
0

The proofs are based on a priori estimates established in Sobolev function spaces and Fourier’s
method.
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1 Introduction

This paper deals with existence and uniqueness of a following class of parabolic equation with time
and space-variable characteristics :
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satisfying the initial condition

u(z,0) = AMz), 0 <z </, (12
and the integral conditions
4
/ "z, t)de = En(t), 0< t < T, (1.3)
0
4
/ x"u(z, t)de = Gu(t), 0 <t <T, (1.4)
0

where \, E,, G, a and ¥ are known functions, and b, ¢, T' are positive constants.
Condition 1.1. For all (z,t) € Q, we assume that

ao < a(t) < ai,

da(t
az < d(t) <as,
da(t
as <a(t)—z C;Ei) < as,

where ag, a1, a2, as, a4, as are positive constants.

The data satisfies the following compatibility conditions : for consistency, we have
¢ 14
/ z"X(z)dz = E,(0), and / " T\ (z) dz = G (0).
0 0
The importance of problems with integral conditions has been pointed out by Samarskii[1]. Mathe-

1
matical modelling by evolution problems with a nonlocal constraint of the form ﬁ / u(zx,t) de = ((¢)
4

is encountered in heat transmission theory, thermoelasticity, chemical engineering, underground
water flow, and plasma physic.

Many methods were used to investigate the existence and uniqueness of the solution of mixed
problems which combine classical and integral conditions. [2] used the potentiel method, combining a
Dirichlet and an intégral condition for a parabolic equation. [3] used the maximum principle, combining
a Neumann and an integral condition for heat equation. [4] and [5] used the Fourier method for same
purpose.

Recently, mixed problems with integral conditions for generalization of equation (1.1) have been
treated using the energy-integral method. See and [6], [71,[8], [9], [10], [11],[12], [13],[14],[15].
Differently to these works, in the present paper we combine a priori estimate and Fourier's method to
prove existence and uniqueness solution of the problem (1.1)- (1.4).

The results obtained in this paper generalize the results of [5], and constitute a new contribution to
this emerging field of research . It is interesting to note that the application of Fourier method to this
nonlocal problem is made possible thanks, essentially, to the use of a Sobolev function space.

To this, we reduce the inhomogeneous boundary conditions (1.3) and (1.4) to homogeneous
conditions, by introducing a new unknown function v by v(z,t) = u(z,t) — w(x,t), where

—(n+3)z+ (n+1)¢
£n+3

(n+3)z—(n+1)¢

w(z,t) = n+3

En(t) + Gn(t). (1.5)
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Then, problem (1.1), (1.2), (1.3) and (1.4) is transformed into the following homogeneous boundary

value problem

% — ;”E_t‘_)l % (l‘n+3%) +bv = £($C,t), (CC,t) € Q7 (1 6)

v(z,0) = A(z), 0 <z <Y, (1.7)
¢

/o z"v(z,t)de =0, 0 <t < T, (1.8)
¢

/o "oz, t)de =0, 0<t < T, (1.9)

where
2
€(x,t) =9(z, t) — %En 0+ 0T 3)”;;3(” DB ) + BL(1))

Az) =X(z) +

(n+ 3)2xa(t)

(n+3)z—(n+1)¢
€n+3

Gn(t) = (bGn(t) + Gu(1),

£n+3

(n+3)z— (n+3)¢
gn+3

(n+3)z—(n+1)¢
£n+3

Gn(0).

E.(0) +

Here, we assume that the function A satisfy conditions of (1.8) and (1.9), that is

¢ ¢
/ " A(z) dx = / 2" A(z) dz = 0. (1.10)
0 0

Instead of searching for the function u, we search for the function v. So the solution of problem (1.1),
(1.2), (1.3) and (1.4) will be given by u(z,t) = v(z,t) + w(z,t).

The general difficult which arises to us is the presence of integral conditions which complicates
the application of standard methods. It may, however, be worth while if this type of problem can
be transformed into another equivalent problem which involves no integral conditions. For this, we
convert problem (1.6), (1.7), (1.8) and (1.9) to the following classical problem.

Theorem 1.2. The problem (1.6), (1.7), (1.8) and (1.9) is equivalent to the following classical problem

ov  a(t) 0 nt3 OV _

T m"“%(w %)—&—bv—ﬁ(a@,t), (z,t) € Q, (1.11)

v(z,0) = A(z), 0 <z <Y, (1.12)
1 ¢

v(E,t):m/O(:va)x E(x,t)yde, 0<t<T, (1.13)

ov . 1 ‘ n+1
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Proof
Multiplying (1.6) with 2™, and integrating the obtained result with respect z over (0, £), we obtain
o [* ‘10 430U ¢ ¢
= " — (2" =) d b "vdr = " t)dx. 1.1
8t/0mvd:v a(t)/o xaz(x 895) x+/oxvac /Omg(x,)x (1.15)

Integrating by parts the integrals on the left-hand side of (1.15), and taking into account condition
(1.8), we get

£
O R R L (1.16)
0

a(t)
Multiplying (1.6) with z"*! and integrating the result obtained over (0, £), he have

—a(t) /Oé % (x""'?’%) dzx = /04 2" e(z,t) da. (1.17)

Integrating by parts the integrals on the left-hand side of (1.17).

81} 1 ¢ n+1
ax(ﬁ,t) :fm/o z"te(z,t) da (1.18)

Combining the equalities (1.17) and (1.18), we have

A
w(l,t) = @/0 (@ — 0)2"€(w, 1) da. (1.19)

e 4
It remains to prove that / z"v(z,t)dz =0 and / =" o(z, t) de = 0.

0 0
By using (1.6) and taking into account (1.16) and (1.18) we get

¢ ¢
a z"v(x, t) dx + b/ "v(z,t)dr =0,0<t<T
dt J, 0

¢ ¢
% "o, t) de + b/ "oz, t)de =0,0<t<T
0 0

By virtue of the compatibility of the conditions, it follows that

¢ ¢
/ z"v(z,t)dx = / " (z, t) dz = 0.
0

0
This complete the proof of Theorem (1.2). [.

By introducing the new unknown function

¢ ¢
2(z,t) = v(z,t) — Hn(:v,t)/ 2" e(z,t) do — nn(x, t)/0 x"€(z, t) du,

0

where

e ra)? + (1= 207a(t)x + (0" Pa(t) — 1)
£nt3a(t)

On(z,t) =
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and

i (1, 1) = Ca(t)z” — 2@42((?)90” a(t) + 1,

the problem (1.11), (1.12), (1.13) and (1.14) is transformed into the following homogeneous local
boundary conditions problem,

% _ a(t) g n-‘rS% _
ot 7l oz (w 5, ) Tor=f@t), (z6)eq, (1.20)
2(2,0) = p(z), 0 <z < ¢, (1.21)
2(£,1) =0, 0<t <T, (1.22)
%(ét)—o 0<t<T (1.23)
61‘ 7 - bl — — b .
where
T (a4 (1 — 20056/ (t) + (0Pl (1) — 1) [° 1 0¢
f(@,t) =€(z, 1) - P / 210 (o 1)
0 ()2 — 2030/ )z + La' () +1 [ 8¢
_ g /0 2" 55 (2, ) da

_ o (t)x? + (1 — 20" a(t)x + L™ TPa(t) — 1)
E”‘H”a(t)

b(t)/()/m"Hf(x, t) de

Pa(t)z? — 263a(t)x + a(t) + 1 ¢
_ o b(t) /O 2"€(z, 1) da

¢
+ 2lza(t)[(n +4)x —n — 3] /(; z"€&(z,t) dx

2(n + 4" Ha(t)2 + (3 +n) (1 — 20" )a(t)a /e 2" (x, 1) da,

+ €n+3

0

n+4a ZE2 o n+5a n+5a _ £ 1
p(x) =A(x) - Loz + [ iﬁ+3a($)”“ (-1 /0 2w, 0) da
a(0)z? — 203a(0)z + 1*a(0) +1 [*
— 7a(0) /0 z"¢(x,0) dx.

The rest of this paper is organized as follows : in section 2, we establish a priori estimate. Finally, in
section 3, we prove existence of generalized solution.

2 An priori estimate
The problem (1.20), (1.21), (1.22) and (1.23) can be considered as solving the following operator

equation :
Az = (L,O, f) = -7_-5
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where A is an operator defined on E into F. T is the banach space of functions z € L?(Q), satisfying

conditions (1.22) and (1.23) with the norm
L
dzdt + sup / 2" 4 g dx
0<t<T Jo

2l = / "2 2"t
Q.

and F is the Hilbert space L*(Q) x L?(0, £) which consists of elements F = (f, ¢) with the norm

£ l d 2
17t = [ Fades [ (i’) vt [ 12wt dudt
0 o \dz Qr
Let D(A) be the set of all function z, for which z, z""'z, xn+3% € L2(0,¢) and z, xn“%’
x”H% a:""'gaz 4 (a:""'g%) € L*(Q).

9z |2
ox

9z |?
ot

9z ?

+1
+ :I:7L
Oz

ot’ 9z’ Ox Oz

Theorem 2.1. For any function z € D(A), we have

lzlle < C||Az|l, (2.1)
max((1 + b)£" T, a3
h - .
where C \/min(zb T (n+ Dar — 1,aab, 1+ b, aof?)

Proof

Multiplying the equation (1.20) with 2™ z(x, t) + 2™ 1! gt (x,t) and integrating the results obtained
over . = (0,¢) x (0,T). Observe that

n Oz ntt (02)° a(t)z 9 [ n4302
/QTw zatdazdt—FLx (c’h‘) dxdt — /T vl E A dzdt
_ 0 n+382 haded / / n+1 8
/QT a(t)—aw (m —ax) dzdt + ba" 2 dodt + bz

:/Q 0z

"z f (x,t) dedt + / 2" (2, 4) L dudt. (2.2)
Integrating by parts the terms of left-hand side of (2.2), we get

o, ot

.

/ x"z%dxdt _ 1 /Z "2 (w,7) do — 1 /Z "o (x) da (2.3)
T ~ 2/, ’ 2/, v ’ '
B a(t)z 0 [ 4302 _n+1/ n_2
/QT P (x 5 dzdt = > /o, a(t)z"z* dzdt
1 n+2 % 2
+2 /QT a(t)z (81) dzdt, (2.4)
1,02 1 [* 1.2 1 [* 1 2
/ bt 2y dudt = 5/ ba" 2P (2, 7) da — 5/ ba" o (z) da, (2.5)
Q, 0 0
—/ a(zt)2 302 0% e l/la(t)x’”“g’ AN dx
Q. Oz or ) Ot 2 /o oz
1 ¢ n+3 d‘ﬂ ? 1 ’ n+3 82 2
— 5/0 a(t)x (% dx — > /QT a (t)x Pz dzdt. (2.6)
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By substituting(2.3), (2.4), (2.5) and (2.6) into (2.2), we obtain
1 n _2 1 _ da(t) n+2 % 2
5 /QT (20 + (n+ 1)a(t))z" 2" dedt + 5 /T (a(t) T ):v o dzdt

<

2 £ 1 2
+/§T "t (%) dzdt + 1T+b | 2" 22 (x, 7) dmdtJr%/o a(t)z"? (%) dz

¢ ¢ 2
— 1T+b / x"JrlsDQ(x) dx + % / a(t)l’nJr?) (%) dr + / x"zf(x, t) dxdt
0 0 o

+ / cc"“f(:mt)%dmdt. (2.7)

Estimating the two last integrals of the right-hand side of (2.7), by applying elementary inequalities,
we get

-

/ "z f(z,t) drdt < 1/ z" 2> dmdt—i—l/ z" f2(x,t) dzdt, (2.8)
Q 2 Ja 2 Ja,

T T

0z 1 02\ 1
n+1 < = n+1 7‘/ n+1 p2 . .
/QT e o (z,t) dedt < 5 /QT x (7815) dxdt + 5/, 2" [ (z, t) dadt (2.9)

-

Therefore, by formulas (2.7), (2.8) and (2.9), we obtain

%/ﬂ (2b+ (n+ a(t) — 1)z"2* dadt + % /Q (a(t) 3 md(;it)) e (g;)a o

1 n+1 82 2 1+b ¢ n+1_2 1/5 n+3 82 2
+2/§27$ <8t> dzdt + >/, "z (91:,7')dxdt—&—2 | a(t)x . dz

¢ 0 2
< 17—|—b/ "% (@) da + 1/ a(t)z™t? de dz + 1/ 1+ 2)z" f*(z,t) dedt.  (2.10)
2/, 2/, da 2/

-

Taking account the assumptions 1.1, from (2.10), it follows that

2 2 ¢
/ x"2? dzdt + / "2 (%) dxdt + / "t <%) dxdt + / " 22 (x, 7) dedt
Q, Q, Oz Q. ot 0

¢ ni3 [0z : ¢ 2 ¢ dye ? 2
+/0x (%) de <M /Ogo(x)da:Jr/O (%) der/QTf(x,t)dxdt , (2.11)

max((1 + b)e" Tt a3

here M = .
where min(2b + (n + 1)a1 — 1,a4f,1 + b, apl?)

The right-hand side of (2.11) is independent of 7, replacing the left-hand side by the upper with
respect to 7. Thus inequality (2.1) holds, where

o \/ (max((1 + b)£", a 07+

min(2b + (n+ a1 — 1, aal,1 +b,aof?)’
This completes the proof of Theorem (1.2). [0

3 Solvability of the problem

Now we shall start to prove the existence of the boundary value problem (1.20), (1.21), (1.22) and
(1.23). We use the Fourier's method.
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Consider the function z., (z, t) = ym (z)wm(t), where y.,, (¢) is a eigenfunction of the following boundary
value problem

) d [ aisdym
—5791 iz (95 +3%@) + bym (2) = Bmym (@),

dym(€) _

dz ’

where (., is the eigenvalue corresponding to the eigenfunction y.(z), and w, (¢) satisfying the initial
problem

dwm (t) _
T — Oémwm(t) - fm(t)’
Wm (0) = pm.

Here

“+oo

e(@) =Y pmym(2),
.

Sol(m) = Z pmym(m)7

+oo
fz,t) = Z Jm (&) ym ().

Using the Parseval-Steklov equality, we have

~+o0 T
Il = </ fm(t) dt + on, +p3n> :
m=1 0
The direct computation, the solution of the initial problem is giving by
t
Wn (t) = Pme™™ " + / Fan ()™= dt.
0

By virtue principle of superposition, the solution of the boundary value problem (1.11), (1.12), (1.13)
and (1.14) is giving by the series

“+oo
2(z,t) = ) ym(z)wm (1), (3.1)

Theorem 3.1. Let assumption 1.1 be fulfilled. Then for any f € L*(Q) and ¢ € L»(0,£) which
Z—‘p € L?(0,¢), problem(1.20), (1.21), (1.22) and (1.23) admits a unique solution and its represented
by series (3.1) which converge in E.

Proof
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Consider the partial sum S, (z,t) = Zyi(m)wi(t) of the series (3.1).

i=1
By applaying the Theorem 1.2, then it follows that

+oo T
<Ccd (/ fi(t)dt+so3n+p3n)- (3.2)
m=1 0

Zyi(fﬂ)wi(t)

+oo T +oo +oo
The series » / fo(t)dt = / f*(x,t) dadt, Y oy, and > pi, converge.
m=1 0 Q m=1 m=1

Therefore, from (3.2) it follows that the series (3.1 )7converge in E.
This completes the proof of the Theorem 3.1. [
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